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Purchase and Sales by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

to January 18, 2012View Date:December 31, 2011October 1, 2011

Funds Included in Composite
NHEU ISBI - RHUMBLINE ADVISERS
NHEW STATE STREET GLOBAL MARKETS
NHEX ISBI - CHANNING CAPITAL MGMT
NHEY ISBI - DECATUR CAPITAL MGMT
NHEZ ISBI - ATLANTA LIFE INV ADV
NHFA ISBI - SSGA
NHFB ISBI - SSGA
NHFD WESTERN ASSET MGT
NHFE ISBI - LOOMIS, SAYLES & CO
NHFG ISBI - WESTERN ASSET MGMT
NHFH ISBI - HARRIS IM INTERMEDIATE
NHFI ISBI - CHICAGO EQ PTNRS LLC
NHFJ ISBI - LM CAPTIAL GROUP LLC
NHFL ISBI -  COMMINGLED MBS ACCT
NHFM ISBI - SSGA DOMESTIC EQUITY
NHFN ISBI-DOUBTFUL/DESP/WORTHLESS
NHFO ISBI-RECLAIM ACCOUNT
NHFP ISBI-INTERNATL RESTRUCTURING
NHFQ ISBI-DOMESTIC RESTRUCTURING
NHFR ISBI-CREDO CAPITAL MGMT
NHFS ISBI-FORT WASHINGTON
NHFU ISBI - MESIROW FINANCIAL
NHFV ISBI - IVY ASSET MGMT
NHFX ISBI - BRANDYWINE
NHFY STATE STREET GLOBAL MARKETS
NHFZ ISBI - ROCKCREEK
NHHA ISBI - MACQUARIE
NHHB ISBI - ALLINDA
NHHD RHUMBLINE ADVISORS
NHHG ISBI - ENTRUST CAPITAL
NHHI SSGA MSCI EAFE INDEX
NHHJ SSGA MSCI ACWI US INDEX
NHHL ISBI - CRESCENT CAPITAL GROUP
NHHM MCDONNELL INV MGT
NHHN WESTERN PASS-THROUGH FUND
NHHO ISBI - FIDUCIARY MGT ASS.
NHHP ISBI - NEW VONTOBEL
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Purchase and Sales by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Funds Included in Composite
NHHQ ISBI - SSGA MSCI EAFE SM CAP
NHHR MACQUARIE INFRASTR PRTNR II
NHHS ISBI - ALINDA INFRASTR FD II
NHHU MACQUARIE EURO INFR PRT III
NHHV ISBI - LSV ASSET MGMT
NHHW CHICAGO EQUITY CORE
NHHX CHICAGO EQUITY WORK OUT
NHHY ISBI - RHUMBLINE 1000 VAL
NHHZ ISBI - RHUMBLINE 2000 VAL
NHIA CHICAGO EQUITY FIXED/CASH
NHIB CREDO CAPITAL MANAGEMENT
NHID ISBI - GARCIA HAMILTON ASSOC
NHIH SSGA SMALL CAP CORE
NHIJ ISBI - PREMIERE PARTNERS
NHIL SSGA EMERGING MARKETS
NHIM SSGA MID-CAP GROWTH
NHIO WELLINGTON INTERNATIONAL FIXED
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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

511,327.690 NHHL Local 100.000000 0.00 0.00 0.00 511,327.691.000000

Base 100.000000 0.00 0.00 0.00 511,327.69

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

483,639.360 NHHM Local 100.000000 0.00 0.00 0.00 483,639.361.000000

Base 100.000000 0.00 0.00 0.00 483,639.36

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

89,249.560 NHHL Local 100.000000 0.00 0.00 0.00 89,249.561.000000

Base 100.000000 0.00 0.00 0.00 89,249.56

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

2,523,209.150 NHHM Local 100.000000 0.00 0.00 0.00 2,523,209.151.000000

Base 100.000000 0.00 0.00 0.00 2,523,209.15

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

51,804.480 NHHL Local 100.000000 0.00 0.00 0.00 51,804.481.000000

Base 100.000000 0.00 0.00 0.00 51,804.48

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

54,968.820 NHHM Local 100.000000 0.00 0.00 0.00 54,968.821.000000

Base 100.000000 0.00 0.00 0.00 54,968.82

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

8,634.670 NHHL Local 100.000000 0.00 0.00 0.00 8,634.671.000000

Base 100.000000 0.00 0.00 0.00 8,634.67

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

4,725.420 NHHM Local 100.000000 0.00 0.00 0.00 4,725.421.000000

Base 100.000000 0.00 0.00 0.00 4,725.42
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.01%   10 Oct 2011536991003 07 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

53,333.380 NHHL Local 100.000000 0.00 0.00 0.00 53,333.381.000000

Base 100.000000 0.00 0.00 0.00 53,333.38

07 Oct 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-53,333.380 NHHL Local 100.000000 0.00 0.00 0.00 -53,333.381.000000

Base 100.000000 0.00 0.00 0.00 -53,333.38

07 Oct 2011 USD/BOSSTATE STREET BANK AND TRUST

13,787.100 NHHM Local 100.000000 0.00 0.00 0.00 13,787.101.000000

Base 100.000000 0.00 0.00 0.00 13,787.10

07 Oct 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-13,787.100 NHHM Local 100.000000 0.00 0.00 0.00 -13,787.101.000000

Base 100.000000 0.00 0.00 0.00 -13,787.10

0.01%   11 Oct 2011536991003 07 Oct 2011 07 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

53,333.380 NHHL Local 100.000000 0.00 0.00 0.00 53,333.381.000000

Base 100.000000 0.00 0.00 0.00 53,333.38

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

13,787.100 NHHM Local 100.000000 0.00 0.00 0.00 13,787.101.000000

Base 100.000000 0.00 0.00 0.00 13,787.10

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

2,760,132.940 NHHM Local 100.000000 0.00 0.00 0.00 2,760,132.941.000000

Base 100.000000 0.00 0.00 0.00 2,760,132.94

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

45,796.480 NHHL Local 100.000000 0.00 0.00 0.00 45,796.481.000000

Base 100.000000 0.00 0.00 0.00 45,796.48

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

53,424.340 NHHM Local 100.000000 0.00 0.00 0.00 53,424.341.000000

Base 100.000000 0.00 0.00 0.00 53,424.34
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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

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

18,123.740 NHHL Local 100.000000 0.00 0.00 0.00 18,123.741.000000

Base 100.000000 0.00 0.00 0.00 18,123.74

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

987,939.110 NHHM Local 100.000000 0.00 0.00 0.00 987,939.111.000000

Base 100.000000 0.00 0.00 0.00 987,939.11

0.01%   17 Oct 2011536991003 14 Oct 2011 14 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

96,693.430 NHHL Local 100.000000 0.00 0.00 0.00 96,693.431.000000

Base 100.000000 0.00 0.00 0.00 96,693.43

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

1,010,438.020 NHHM Local 100.000000 0.00 0.00 0.00 1,010,438.021.000000

Base 100.000000 0.00 0.00 0.00 1,010,438.02

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

316,717.180 NHHL Local 100.000000 0.00 0.00 0.00 316,717.181.000000

Base 100.000000 0.00 0.00 0.00 316,717.18

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

1,002,495.830 NHHM Local 100.000000 0.00 0.00 0.00 1,002,495.831.000000

Base 100.000000 0.00 0.00 0.00 1,002,495.83

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

33,470.890 NHHL Local 100.000000 0.00 0.00 0.00 33,470.891.000000

Base 100.000000 0.00 0.00 0.00 33,470.89

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

150,120.000 NHHM Local 100.000000 0.00 0.00 0.00 150,120.001.000000

Base 100.000000 0.00 0.00 0.00 150,120.00

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

251,597.320 NHHL Local 100.000000 0.00 0.00 0.00 251,597.321.000000

Base 100.000000 0.00 0.00 0.00 251,597.32
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19 Oct 2011 19 Oct 2011 USD/BOSSTATE STREET BANK AND TRUST

695,805.930 NHHM Local 100.000000 0.00 0.00 0.00 695,805.931.000000

Base 100.000000 0.00 0.00 0.00 695,805.93

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

164,453.390 NHHL Local 100.000000 0.00 0.00 0.00 164,453.391.000000

Base 100.000000 0.00 0.00 0.00 164,453.39

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

21,212.590 NHHM Local 100.000000 0.00 0.00 0.00 21,212.591.000000

Base 100.000000 0.00 0.00 0.00 21,212.59

0.01%   24 Oct 2011536991003 21 Oct 2011 21 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

16,114.280 NHHL Local 100.000000 0.00 0.00 0.00 16,114.281.000000

Base 100.000000 0.00 0.00 0.00 16,114.28

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

510,110.430 NHHM Local 100.000000 0.00 0.00 0.00 510,110.431.000000

Base 100.000000 0.00 0.00 0.00 510,110.43

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

19,676.520 NHHL Local 100.000000 0.00 0.00 0.00 19,676.521.000000

Base 100.000000 0.00 0.00 0.00 19,676.52

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

306,589.490 NHHM Local 100.000000 0.00 0.00 0.00 306,589.491.000000

Base 100.000000 0.00 0.00 0.00 306,589.49

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

128,991.820 NHHL Local 100.000000 0.00 0.00 0.00 128,991.821.000000

Base 100.000000 0.00 0.00 0.00 128,991.82

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

8,978.080 NHHM Local 100.000000 0.00 0.00 0.00 8,978.081.000000

Base 100.000000 0.00 0.00 0.00 8,978.08
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0.01%   27 Oct 2011536991003 26 Oct 2011 26 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

26,325.170 NHHL Local 100.000000 0.00 0.00 0.00 26,325.171.000000

Base 100.000000 0.00 0.00 0.00 26,325.17

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

201,939.020 NHHM Local 100.000000 0.00 0.00 0.00 201,939.021.000000

Base 100.000000 0.00 0.00 0.00 201,939.02

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

862,000.000 NHHM Local 100.000000 0.00 0.00 0.00 862,000.001.000000

Base 100.000000 0.00 0.00 0.00 862,000.00

0.01%   31 Oct 2011536991003 28 Oct 2011 28 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

6,157.930 NHHL Local 100.000000 0.00 0.00 0.00 6,157.931.000000

Base 100.000000 0.00 0.00 0.00 6,157.93

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

771,662.190 NHHM Local 100.000000 0.00 0.00 0.00 771,662.191.000000

Base 100.000000 0.00 0.00 0.00 771,662.19

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

143,714.430 NHHL Local 100.000000 0.00 0.00 0.00 143,714.431.000000

Base 100.000000 0.00 0.00 0.00 143,714.43

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

2,115,671.820 NHHM Local 100.000000 0.00 0.00 0.00 2,115,671.821.000000

Base 100.000000 0.00 0.00 0.00 2,115,671.82

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

52,497.630 NHHL Local 100.000000 0.00 0.00 0.00 52,497.631.000000

Base 100.000000 0.00 0.00 0.00 52,497.63

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

1,925,764.270 NHHM Local 100.000000 0.00 0.00 0.00 1,925,764.271.000000

Base 100.000000 0.00 0.00 0.00 1,925,764.27
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

168,211.290 NHHL Local 100.000000 0.00 0.00 0.00 168,211.291.000000

Base 100.000000 0.00 0.00 0.00 168,211.29

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

2,972,073.070 NHHM Local 100.000000 0.00 0.00 0.00 2,972,073.071.000000

Base 100.000000 0.00 0.00 0.00 2,972,073.07

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

223,562.760 NHHL Local 100.000000 0.00 0.00 0.00 223,562.761.000000

Base 100.000000 0.00 0.00 0.00 223,562.76

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

1,689,560.310 NHHM Local 100.000000 0.00 0.00 0.00 1,689,560.311.000000

Base 100.000000 0.00 0.00 0.00 1,689,560.31

0.01%   07 Nov 2011536991003 04 Nov 2011 04 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

12,302.470 NHHL Local 100.000000 0.00 0.00 0.00 12,302.471.000000

Base 100.000000 0.00 0.00 0.00 12,302.47

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

3,162,314.860 NHHM Local 100.000000 0.00 0.00 0.00 3,162,314.861.000000

Base 100.000000 0.00 0.00 0.00 3,162,314.86

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

195,424.450 NHHL Local 100.000000 0.00 0.00 0.00 195,424.451.000000

Base 100.000000 0.00 0.00 0.00 195,424.45

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

36,810.620 NHHM Local 100.000000 0.00 0.00 0.00 36,810.621.000000

Base 100.000000 0.00 0.00 0.00 36,810.62

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

7,140.160 NHHL Local 100.000000 0.00 0.00 0.00 7,140.161.000000

Base 100.000000 0.00 0.00 0.00 7,140.16
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Stl Date Fail Days Broker Name
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

74,016.100 NHHM Local 100.000000 0.00 0.00 0.00 74,016.101.000000

Base 100.000000 0.00 0.00 0.00 74,016.10

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

16,040.670 NHHL Local 100.000000 0.00 0.00 0.00 16,040.671.000000

Base 100.000000 0.00 0.00 0.00 16,040.67

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

1,880,421.570 NHHM Local 100.000000 0.00 0.00 0.00 1,880,421.571.000000

Base 100.000000 0.00 0.00 0.00 1,880,421.57

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

44,229.540 NHHL Local 100.000000 0.00 0.00 0.00 44,229.541.000000

Base 100.000000 0.00 0.00 0.00 44,229.54

10 Nov 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-44,229.540 NHHL Local 100.000000 0.00 0.00 0.00 -44,229.541.000000

Base 100.000000 0.00 0.00 0.00 -44,229.54

10 Nov 2011 USD/BOSSTATE STREET BANK AND TRUST

10,208.340 NHHM Local 100.000000 0.00 0.00 0.00 10,208.341.000000

Base 100.000000 0.00 0.00 0.00 10,208.34

10 Nov 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-10,208.340 NHHM Local 100.000000 0.00 0.00 0.00 -10,208.341.000000

Base 100.000000 0.00 0.00 0.00 -10,208.34

0.01%   14 Nov 2011536991003 10 Nov 2011 10 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

44,229.540 NHHL Local 100.000000 0.00 0.00 0.00 44,229.541.000000

Base 100.000000 0.00 0.00 0.00 44,229.54

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

10,208.340 NHHM Local 100.000000 0.00 0.00 0.00 10,208.341.000000

Base 100.000000 0.00 0.00 0.00 10,208.34
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

423,640.720 NHHL Local 100.000000 0.00 0.00 0.00 423,640.721.000000

Base 100.000000 0.00 0.00 0.00 423,640.72

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

1,502,834.320 NHHM Local 100.000000 0.00 0.00 0.00 1,502,834.321.000000

Base 100.000000 0.00 0.00 0.00 1,502,834.32

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

21,708.270 NHHL Local 100.000000 0.00 0.00 0.00 21,708.271.000000

Base 100.000000 0.00 0.00 0.00 21,708.27

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

31,445.490 NHHM Local 100.000000 0.00 0.00 0.00 31,445.491.000000

Base 100.000000 0.00 0.00 0.00 31,445.49

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

843.080 NHHL Local 100.000000 0.00 0.00 0.00 843.081.000000

Base 100.000000 0.00 0.00 0.00 843.08

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

1,336.840 NHHM Local 100.000000 0.00 0.00 0.00 1,336.841.000000

Base 100.000000 0.00 0.00 0.00 1,336.84

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

9,051.850 NHHL Local 100.000000 0.00 0.00 0.00 9,051.851.000000

Base 100.000000 0.00 0.00 0.00 9,051.85

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

861,370.740 NHHM Local 100.000000 0.00 0.00 0.00 861,370.741.000000

Base 100.000000 0.00 0.00 0.00 861,370.74

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

28,619.790 NHHL Local 100.000000 0.00 0.00 0.00 28,619.791.000000

Base 100.000000 0.00 0.00 0.00 28,619.79
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0.01%   22 Nov 2011536991003 21 Nov 2011 21 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

482,324.090 NHHL Local 100.000000 0.00 0.00 0.00 482,324.091.000000

Base 100.000000 0.00 0.00 0.00 482,324.09

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

25,343.500 NHHM Local 100.000000 0.00 0.00 0.00 25,343.501.000000

Base 100.000000 0.00 0.00 0.00 25,343.50

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

3,201.420 NHHL Local 100.000000 0.00 0.00 0.00 3,201.421.000000

Base 100.000000 0.00 0.00 0.00 3,201.42

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

13,185.120 NHHM Local 100.000000 0.00 0.00 0.00 13,185.121.000000

Base 100.000000 0.00 0.00 0.00 13,185.12

0.01%   25 Nov 2011536991003 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

71,986.860 NHHL Local 100.000000 0.00 0.00 0.00 71,986.861.000000

Base 100.000000 0.00 0.00 0.00 71,986.86

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

881.700 NHHM Local 100.000000 0.00 0.00 0.00 881.701.000000

Base 100.000000 0.00 0.00 0.00 881.70

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

30,533.290 NHHL Local 100.000000 0.00 0.00 0.00 30,533.291.000000

Base 100.000000 0.00 0.00 0.00 30,533.29

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

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

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

26,537.820 NHHL Local 100.000000 0.00 0.00 0.00 26,537.821.000000

Base 100.000000 0.00 0.00 0.00 26,537.82
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28 Nov 2011 28 Nov 2011 USD/BOSSTATE STREET BANK AND TRUST

50,585.050 NHHM Local 100.000000 0.00 0.00 0.00 50,585.051.000000

Base 100.000000 0.00 0.00 0.00 50,585.05

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

4,000.750 NHHL Local 100.000000 0.00 0.00 0.00 4,000.751.000000

Base 100.000000 0.00 0.00 0.00 4,000.75

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

28,741.750 NHHM Local 100.000000 0.00 0.00 0.00 28,741.751.000000

Base 100.000000 0.00 0.00 0.00 28,741.75

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

1,554,349.060 NHHL Local 100.000000 0.00 0.00 0.00 1,554,349.061.000000

Base 100.000000 0.00 0.00 0.00 1,554,349.06

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

170,339.500 NHHM Local 100.000000 0.00 0.00 0.00 170,339.501.000000

Base 100.000000 0.00 0.00 0.00 170,339.50

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

120,000.550 NHHL Local 100.000000 0.00 0.00 0.00 120,000.551.000000

Base 100.000000 0.00 0.00 0.00 120,000.55

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

1,511,000.180 NHHM Local 100.000000 0.00 0.00 0.00 1,511,000.181.000000

Base 100.000000 0.00 0.00 0.00 1,511,000.18

0.01%   05 Dec 2011536991003 02 Dec 2011 02 Dec 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

161,451.820 NHHL Local 100.000000 0.00 0.00 0.00 161,451.821.000000

Base 100.000000 0.00 0.00 0.00 161,451.82

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

18,735.970 NHHM Local 100.000000 0.00 0.00 0.00 18,735.971.000000

Base 100.000000 0.00 0.00 0.00 18,735.97
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0.01%   06 Dec 2011536991003 05 Dec 2011 05 Dec 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

4,809.040 NHHL Local 100.000000 0.00 0.00 0.00 4,809.041.000000

Base 100.000000 0.00 0.00 0.00 4,809.04

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

19,841.150 NHHM Local 100.000000 0.00 0.00 0.00 19,841.151.000000

Base 100.000000 0.00 0.00 0.00 19,841.15

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

35,840.230 NHHL Local 100.000000 0.00 0.00 0.00 35,840.231.000000

Base 100.000000 0.00 0.00 0.00 35,840.23

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

12,006.950 NHHM Local 100.000000 0.00 0.00 0.00 12,006.951.000000

Base 100.000000 0.00 0.00 0.00 12,006.95

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

253,024.850 NHHL Local 100.000000 0.00 0.00 0.00 253,024.851.000000

Base 100.000000 0.00 0.00 0.00 253,024.85

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

2,869,477.060 NHHM Local 100.000000 0.00 0.00 0.00 2,869,477.061.000000

Base 100.000000 0.00 0.00 0.00 2,869,477.06

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

14,045.980 NHHL Local 100.000000 0.00 0.00 0.00 14,045.981.000000

Base 100.000000 0.00 0.00 0.00 14,045.98

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

21,147.170 NHHM Local 100.000000 0.00 0.00 0.00 21,147.171.000000

Base 100.000000 0.00 0.00 0.00 21,147.17

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

22,752.750 NHHL Local 100.000000 0.00 0.00 0.00 22,752.751.000000

Base 100.000000 0.00 0.00 0.00 22,752.75
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09 Dec 2011 09 Dec 2011 USD/BOSSTATE STREET BANK AND TRUST

1,298,675.760 NHHM Local 100.000000 0.00 0.00 0.00 1,298,675.761.000000

Base 100.000000 0.00 0.00 0.00 1,298,675.76

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

2,231.990 NHHL Local 100.000000 0.00 0.00 0.00 2,231.991.000000

Base 100.000000 0.00 0.00 0.00 2,231.99

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

66,562.070 NHHM Local 100.000000 0.00 0.00 0.00 66,562.071.000000

Base 100.000000 0.00 0.00 0.00 66,562.07

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

10,854.780 NHHL Local 100.000000 0.00 0.00 0.00 10,854.781.000000

Base 100.000000 0.00 0.00 0.00 10,854.78

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

730,794.420 NHHM Local 100.000000 0.00 0.00 0.00 730,794.421.000000

Base 100.000000 0.00 0.00 0.00 730,794.42

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

22,412.450 NHHL Local 100.000000 0.00 0.00 0.00 22,412.451.000000

Base 100.000000 0.00 0.00 0.00 22,412.45

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

764,615.770 NHHM Local 100.000000 0.00 0.00 0.00 764,615.771.000000

Base 100.000000 0.00 0.00 0.00 764,615.77

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

2,374,760.010 NHHL Local 100.000000 0.00 0.00 0.00 2,374,760.011.000000

Base 100.000000 0.00 0.00 0.00 2,374,760.01

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

8,866.580 NHHM Local 100.000000 0.00 0.00 0.00 8,866.581.000000

Base 100.000000 0.00 0.00 0.00 8,866.58
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0.01%   19 Dec 2011536991003 16 Dec 2011 16 Dec 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

15,739.250 NHHL Local 100.000000 0.00 0.00 0.00 15,739.251.000000

Base 100.000000 0.00 0.00 0.00 15,739.25

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

3,591.520 NHHM Local 100.000000 0.00 0.00 0.00 3,591.521.000000

Base 100.000000 0.00 0.00 0.00 3,591.52

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

7,493.220 NHHL Local 100.000000 0.00 0.00 0.00 7,493.221.000000

Base 100.000000 0.00 0.00 0.00 7,493.22

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

928,346.010 NHHM Local 100.000000 0.00 0.00 0.00 928,346.011.000000

Base 100.000000 0.00 0.00 0.00 928,346.01

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

662,999.990 NHHL Local 100.000000 0.00 0.00 0.00 662,999.991.000000

Base 100.000000 0.00 0.00 0.00 662,999.99

20 Dec 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-662,999.990 NHHL Local 100.000000 0.00 0.00 0.00 -662,999.991.000000

Base 100.000000 0.00 0.00 0.00 -662,999.99

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

1,104,299.390 NHHM Local 100.000000 0.00 0.00 0.00 1,104,299.391.000000

Base 100.000000 0.00 0.00 0.00 1,104,299.39

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

1,501,349.530 NHHL Local 100.000000 0.00 0.00 0.00 1,501,349.531.000000

Base 100.000000 0.00 0.00 0.00 1,501,349.53

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

1,038,634.710 NHHM Local 100.000000 0.00 0.00 0.00 1,038,634.711.000000

Base 100.000000 0.00 0.00 0.00 1,038,634.71
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0.01%   23 Dec 2011536991003 22 Dec 2011 22 Dec 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

27,126.500 NHHL Local 100.000000 0.00 0.00 0.00 27,126.501.000000

Base 100.000000 0.00 0.00 0.00 27,126.50

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

779,646.080 NHHM Local 100.000000 0.00 0.00 0.00 779,646.081.000000

Base 100.000000 0.00 0.00 0.00 779,646.08

0.01%   27 Dec 2011536991003 23 Dec 2011 23 Dec 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

1,260,451.900 NHHL Local 100.000000 0.00 0.00 0.00 1,260,451.901.000000

Base 100.000000 0.00 0.00 0.00 1,260,451.90

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

339,200.750 NHHM Local 100.000000 0.00 0.00 0.00 339,200.751.000000

Base 100.000000 0.00 0.00 0.00 339,200.75

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

2,317.410 NHHL Local 100.000000 0.00 0.00 0.00 2,317.411.000000

Base 100.000000 0.00 0.00 0.00 2,317.41

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

662,999.990 NHHL Local 100.000000 0.00 0.00 0.00 662,999.991.000000

Base 100.000000 0.00 0.00 0.00 662,999.99

21 Dec 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-662,999.990 NHHL Local 100.000000 0.00 0.00 0.00 -662,999.991.000000

Base 100.000000 0.00 0.00 0.00 -662,999.99

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

662,999.990 NHHL Local 100.000000 0.00 0.00 0.00 662,999.991.000000

Base 100.000000 0.00 0.00 0.00 662,999.99

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

46,262.160 NHHL Local 100.000000 0.00 0.00 0.00 46,262.161.000000

Base 100.000000 0.00 0.00 0.00 46,262.16
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28 Dec 2011 28 Dec 2011 USD/BOSSTATE STREET BANK AND TRUST

19,093.250 NHHM Local 100.000000 0.00 0.00 0.00 19,093.251.000000

Base 100.000000 0.00 0.00 0.00 19,093.25

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

75,198.940 NHHL Local 100.000000 0.00 0.00 0.00 75,198.941.000000

Base 100.000000 0.00 0.00 0.00 75,198.94

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

117,408.850 NHHM Local 100.000000 0.00 0.00 0.00 117,408.851.000000

Base 100.000000 0.00 0.00 0.00 117,408.85

0.01%   03 Jan 2012536991003 30 Dec 2011 30 Dec 2011 USD/BOSSTATE STREET BANK AND TRUSTLIQUIDITY MGMT CONTROL SYS III

642,679.760 NHHL Local 100.000000 0.00 0.00 0.00 642,679.761.000000

Base 100.000000 0.00 0.00 0.00 642,679.76

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

1,107,436.420 NHHM Local 100.000000 0.00 0.00 0.00 1,107,436.421.000000

Base 100.000000 0.00 0.00 0.00 1,107,436.42

536991003 Total

0.00 0.000.0054,357,654.300 Local 54,357,654.30

Base 0.00 0.00 0.00 54,357,654.30

1.000% 31 Dec 20308611249L1 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

120,578.500 NHFN Local 100.000000 0.00 0.00 0.00 120,578.501.000000

Base 100.000000 0.00 0.00 0.00 120,578.50

31 Dec 2030 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

4.090 NHFR Local 100.000000 0.00 0.00 0.00 4.091.000000

Base 100.000000 0.00 0.00 0.00 4.09
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31 Dec 2030 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

0.010 NHFY Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.099% 31 Dec 20308611249L1 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.670 NHHQ Local 100.000000 0.00 0.00 0.00 0.671.000000

Base 100.000000 0.00 0.00 0.00 0.67

0.131% 31 Dec 20308611249L1 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

11.450 NHFN Local 100.000000 0.00 0.00 0.00 11.451.000000

Base 100.000000 0.00 0.00 0.00 11.45

0.112% 31 Dec 20308611249L1 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

0.790 NHHQ Local 100.000000 0.00 0.00 0.00 0.791.000000

Base 100.000000 0.00 0.00 0.00 0.79

0.128% 31 Dec 20308611249L1 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
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

0.147% 31 Dec 20308611249L1 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
SHORT TERM INVESTMENT FUND

13.630 NHFN Local 100.000000 0.00 0.00 0.00 13.631.000000

Base 100.000000 0.00 0.00 0.00 13.63

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

0.890 NHHQ Local 100.000000 0.00 0.00 0.00 0.891.000000

Base 100.000000 0.00 0.00 0.00 0.89
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31 Dec 2030 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
SHORT TERM INVESTMENT FUND

3.060 NHFY Local 100.000000 0.00 0.00 0.00 3.061.000000

Base 100.000000 0.00 0.00 0.00 3.06

8611249L1 Total

0.00 0.000.00120,613.240 Local 120,613.24

Base 0.00 0.00 0.00 120,613.24

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

2.000 NHDG Local 100.000000 0.00 0.00 0.00 2.001.000000

Base 100.000000 0.00 0.00 0.00 2.00

0.132% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

237,314.390 NHDM Local 100.000000 0.00 0.00 0.00 237,314.391.000000

Base 100.000000 0.00 0.00 0.00 237,314.39

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

23,537.520 NHDU Local 100.000000 0.00 0.00 0.00 23,537.521.000000

Base 100.000000 0.00 0.00 0.00 23,537.52

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

6,338.810 NHDY Local 100.000000 0.00 0.00 0.00 6,338.811.000000

Base 100.000000 0.00 0.00 0.00 6,338.81

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

306,484.730 NHDZ Local 100.000000 0.00 0.00 0.00 306,484.731.000000

Base 100.000000 0.00 0.00 0.00 306,484.73
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0.119% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.010 NHEF Local 100.000000 0.00 0.00 0.00 0.011.000000

Base 100.000000 0.00 0.00 0.00 0.01

0.132% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

68,767.220 NHEG Local 100.000000 0.00 0.00 0.00 68,767.221.000000

Base 100.000000 0.00 0.00 0.00 68,767.22

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

7,132.180 NHEH Local 100.000000 0.00 0.00 0.00 7,132.181.000000

Base 100.000000 0.00 0.00 0.00 7,132.18

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

63,752,545.250 NHEN Local 100.000000 0.00 0.00 0.00 63,752,545.251.000000

Base 100.000000 0.00 0.00 0.00 63,752,545.25

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

117,271.710 NHEU Local 100.000000 0.00 0.00 0.00 117,271.711.000000

Base 100.000000 0.00 0.00 0.00 117,271.71

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

93,194.490 NHEX Local 100.000000 0.00 0.00 0.00 93,194.491.000000

Base 100.000000 0.00 0.00 0.00 93,194.49

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

4,238.510 NHEY Local 100.000000 0.00 0.00 0.00 4,238.511.000000

Base 100.000000 0.00 0.00 0.00 4,238.51
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Purchase Report by Report Date
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to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,248,405.290 NHFS Local 100.000000 0.00 0.00 0.00 1,248,405.291.000000

Base 100.000000 0.00 0.00 0.00 1,248,405.29

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

44.790 NHFV Local 100.000000 0.00 0.00 0.00 44.791.000000

Base 100.000000 0.00 0.00 0.00 44.79

0.132% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

338.290 NHHG Local 100.000000 0.00 0.00 0.00 338.291.000000

Base 100.000000 0.00 0.00 0.00 338.29

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

105.790 NHHJ Local 100.000000 0.00 0.00 0.00 105.791.000000

Base 100.000000 0.00 0.00 0.00 105.79

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

20,652,163.430 NHHL Local 100.000000 0.00 0.00 0.00 20,652,163.431.000000

Base 100.000000 0.00 0.00 0.00 20,652,163.43

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

12,083,317.780 NHHM Local 100.000000 0.00 0.00 0.00 12,083,317.781.000000

Base 100.000000 0.00 0.00 0.00 12,083,317.78

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

56.970 NHHV Local 100.000000 0.00 0.00 0.00 56.971.000000

Base 100.000000 0.00 0.00 0.00 56.97
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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 Cost

Base Currency: USD - US DOLLAR

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

101,798.300 NHHY Local 100.000000 0.00 0.00 0.00 101,798.301.000000

Base 100.000000 0.00 0.00 0.00 101,798.30

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

24,667.400 NHHZ Local 100.000000 0.00 0.00 0.00 24,667.401.000000

Base 100.000000 0.00 0.00 0.00 24,667.40

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

175.040 NHID Local 100.000000 0.00 0.00 0.00 175.041.000000

Base 100.000000 0.00 0.00 0.00 175.04

0.125% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

31,226.830 NHDM Local 100.000000 0.00 0.00 0.00 31,226.831.000000

Base 100.000000 0.00 0.00 0.00 31,226.83

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

40,446.170 NHDX Local 100.000000 0.00 0.00 0.00 40,446.171.000000

Base 100.000000 0.00 0.00 0.00 40,446.17

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

509,318.680 NHDZ Local 100.000000 0.00 0.00 0.00 509,318.681.000000

Base 100.000000 0.00 0.00 0.00 509,318.68

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

29,706.760 NHEG Local 100.000000 0.00 0.00 0.00 29,706.761.000000

Base 100.000000 0.00 0.00 0.00 29,706.76
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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 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

39,166.390 NHEU Local 100.000000 0.00 0.00 0.00 39,166.391.000000

Base 100.000000 0.00 0.00 0.00 39,166.39

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

64.990 NHFS Local 100.000000 0.00 0.00 0.00 64.991.000000

Base 100.000000 0.00 0.00 0.00 64.99

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

370,322.580 NHHL Local 100.000000 0.00 0.00 0.00 370,322.581.000000

Base 100.000000 0.00 0.00 0.00 370,322.58

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

4,462.010 NHHO Local 100.000000 0.00 0.00 0.00 4,462.011.000000

Base 100.000000 0.00 0.00 0.00 4,462.01

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

188,393.380 NHHY Local 100.000000 0.00 0.00 0.00 188,393.381.000000

Base 100.000000 0.00 0.00 0.00 188,393.38

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

2,597.320 NHHZ Local 100.000000 0.00 0.00 0.00 2,597.321.000000

Base 100.000000 0.00 0.00 0.00 2,597.32
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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 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,804.710 NHIB Local 100.000000 0.00 0.00 0.00 3,804.711.000000

Base 100.000000 0.00 0.00 0.00 3,804.71

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

6,698.220 NHID Local 100.000000 0.00 0.00 0.00 6,698.221.000000

Base 100.000000 0.00 0.00 0.00 6,698.22

0.125% 31 Dec 203086199E9B7 05 Oct 2011 05 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

23,376.950 NHDF Local 100.000000 0.00 0.00 0.00 23,376.951.000000

Base 100.000000 0.00 0.00 0.00 23,376.95

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

19,676.060 NHDM Local 100.000000 0.00 0.00 0.00 19,676.061.000000

Base 100.000000 0.00 0.00 0.00 19,676.06

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

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

Base 100.000000 0.00 0.00 0.00 7,178.40

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

108,860.230 NHDX Local 100.000000 0.00 0.00 0.00 108,860.231.000000

Base 100.000000 0.00 0.00 0.00 108,860.23

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

297,241.740 NHDZ Local 100.000000 0.00 0.00 0.00 297,241.741.000000

Base 100.000000 0.00 0.00 0.00 297,241.74
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,635,361.500 NHEM Local 100.000000 0.00 0.00 0.00 1,635,361.501.000000

Base 100.000000 0.00 0.00 0.00 1,635,361.50

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

2,749.900 NHEU Local 100.000000 0.00 0.00 0.00 2,749.901.000000

Base 100.000000 0.00 0.00 0.00 2,749.90

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

130,235.160 NHEZ Local 100.000000 0.00 0.00 0.00 130,235.161.000000

Base 100.000000 0.00 0.00 0.00 130,235.16

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

17,249.580 NHHL Local 100.000000 0.00 0.00 0.00 17,249.581.000000

Base 100.000000 0.00 0.00 0.00 17,249.58

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

725,292.190 NHHM Local 100.000000 0.00 0.00 0.00 725,292.191.000000

Base 100.000000 0.00 0.00 0.00 725,292.19

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

128,812.000 NHHO Local 100.000000 0.00 0.00 0.00 128,812.001.000000

Base 100.000000 0.00 0.00 0.00 128,812.00

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

20,679.450 NHHY Local 100.000000 0.00 0.00 0.00 20,679.451.000000

Base 100.000000 0.00 0.00 0.00 20,679.45
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Oct 2011 05 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,517.240 NHHZ Local 100.000000 0.00 0.00 0.00 6,517.241.000000

Base 100.000000 0.00 0.00 0.00 6,517.24

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

2,784.250 NHIB Local 100.000000 0.00 0.00 0.00 2,784.251.000000

Base 100.000000 0.00 0.00 0.00 2,784.25

0.125% 31 Dec 203086199E9B7 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

501.000 NHDM Local 100.000000 0.00 0.00 0.00 501.001.000000

Base 100.000000 0.00 0.00 0.00 501.00

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

491,540.310 NHDZ Local 100.000000 0.00 0.00 0.00 491,540.311.000000

Base 100.000000 0.00 0.00 0.00 491,540.31

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

1,280,913.500 NHEM Local 100.000000 0.00 0.00 0.00 1,280,913.501.000000

Base 100.000000 0.00 0.00 0.00 1,280,913.50

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

167.500 NHEU Local 100.000000 0.00 0.00 0.00 167.501.000000

Base 100.000000 0.00 0.00 0.00 167.50

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

554,261.540 NHEZ Local 100.000000 0.00 0.00 0.00 554,261.541.000000

Base 100.000000 0.00 0.00 0.00 554,261.54
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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

0.125% 31 Dec 203086199E9B7 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

40,398.750 NHFS Local 100.000000 0.00 0.00 0.00 40,398.751.000000

Base 100.000000 0.00 0.00 0.00 40,398.75

0.125% 31 Dec 203086199E9B7 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,105,101.900 NHHW Local 100.000000 0.00 0.00 0.00 1,105,101.901.000000

Base 100.000000 0.00 0.00 0.00 1,105,101.90

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

381.250 NHHY Local 100.000000 0.00 0.00 0.00 381.251.000000

Base 100.000000 0.00 0.00 0.00 381.25

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

531.200 NHHZ Local 100.000000 0.00 0.00 0.00 531.201.000000

Base 100.000000 0.00 0.00 0.00 531.20

0.126% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

186,253.470 NHDF Local 100.000000 0.00 0.00 0.00 186,253.471.000000

Base 100.000000 0.00 0.00 0.00 186,253.47

0.125% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,660.210 NHDG Local 100.000000 0.00 0.00 0.00 12,660.211.000000

Base 100.000000 0.00 0.00 0.00 12,660.21

0.126% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

103,192.890 NHDM Local 100.000000 0.00 0.00 0.00 103,192.891.000000

Base 100.000000 0.00 0.00 0.00 103,192.89
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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 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,356.410 NHDU Local 100.000000 0.00 0.00 0.00 1,356.411.000000

Base 100.000000 0.00 0.00 0.00 1,356.41

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

24,484.880 NHDY Local 100.000000 0.00 0.00 0.00 24,484.881.000000

Base 100.000000 0.00 0.00 0.00 24,484.88

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

124,083.850 NHDZ Local 100.000000 0.00 0.00 0.00 124,083.851.000000

Base 100.000000 0.00 0.00 0.00 124,083.85

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

1,369,826.260 NHEM Local 100.000000 0.00 0.00 0.00 1,369,826.261.000000

Base 100.000000 0.00 0.00 0.00 1,369,826.26

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

577,026.000 NHEN Local 100.000000 0.00 0.00 0.00 577,026.001.000000

Base 100.000000 0.00 0.00 0.00 577,026.00

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

15,276.500 NHEU Local 100.000000 0.00 0.00 0.00 15,276.501.000000

Base 100.000000 0.00 0.00 0.00 15,276.50

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

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

Base 100.000000 0.00 0.00 0.00 7,506.71



Prepared by State StreetPage 30

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.125% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

93,976.130 NHEY Local 100.000000 0.00 0.00 0.00 93,976.131.000000

Base 100.000000 0.00 0.00 0.00 93,976.13

0.126% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,725.420 NHHM Local 100.000000 0.00 0.00 0.00 4,725.421.000000

Base 100.000000 0.00 0.00 0.00 4,725.42

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

87,491.050 NHHY Local 100.000000 0.00 0.00 0.00 87,491.051.000000

Base 100.000000 0.00 0.00 0.00 87,491.05

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

109,256.130 NHHZ Local 100.000000 0.00 0.00 0.00 109,256.131.000000

Base 100.000000 0.00 0.00 0.00 109,256.13

0.136% 31 Dec 203086199E9B7 11 Oct 2011 11 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

185,131.360 NHDF Local 100.000000 0.00 0.00 0.00 185,131.361.000000

Base 100.000000 0.00 0.00 0.00 185,131.36

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

180,308.540 NHDM Local 100.000000 0.00 0.00 0.00 180,308.541.000000

Base 100.000000 0.00 0.00 0.00 180,308.54

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

77,994.600 NHDX Local 100.000000 0.00 0.00 0.00 77,994.601.000000

Base 100.000000 0.00 0.00 0.00 77,994.60
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Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

9,248.130 NHDY Local 100.000000 0.00 0.00 0.00 9,248.131.000000

Base 100.000000 0.00 0.00 0.00 9,248.13

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

58,282.600 NHEB Local 100.000000 0.00 0.00 0.00 58,282.601.000000

Base 100.000000 0.00 0.00 0.00 58,282.60

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

2,026,305.000 NHEM Local 100.000000 0.00 0.00 0.00 2,026,305.001.000000

Base 100.000000 0.00 0.00 0.00 2,026,305.00

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

2,248,418.890 NHEN Local 100.000000 0.00 0.00 0.00 2,248,418.891.000000

Base 100.000000 0.00 0.00 0.00 2,248,418.89

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

117,336.100 NHEU Local 100.000000 0.00 0.00 0.00 117,336.101.000000

Base 100.000000 0.00 0.00 0.00 117,336.10

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

2,733.500 NHEY Local 100.000000 0.00 0.00 0.00 2,733.501.000000

Base 100.000000 0.00 0.00 0.00 2,733.50

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

47,487.670 NHEZ Local 100.000000 0.00 0.00 0.00 47,487.671.000000

Base 100.000000 0.00 0.00 0.00 47,487.67
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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

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

113,804.170 NHFI Local 100.000000 0.00 0.00 0.00 113,804.171.000000

Base 100.000000 0.00 0.00 0.00 113,804.17

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

65,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 65,000.001.000000

Base 100.000000 0.00 0.00 0.00 65,000.00

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

53,333.440 NHHL Local 100.000000 0.00 0.00 0.00 53,333.441.000000

Base 100.000000 0.00 0.00 0.00 53,333.44

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

175,292.740 NHHO Local 100.000000 0.00 0.00 0.00 175,292.741.000000

Base 100.000000 0.00 0.00 0.00 175,292.74

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

42,418.100 NHHY Local 100.000000 0.00 0.00 0.00 42,418.101.000000

Base 100.000000 0.00 0.00 0.00 42,418.10

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

5,497.900 NHHZ Local 100.000000 0.00 0.00 0.00 5,497.901.000000

Base 100.000000 0.00 0.00 0.00 5,497.90

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

3,187.160 NHID Local 100.000000 0.00 0.00 0.00 3,187.161.000000

Base 100.000000 0.00 0.00 0.00 3,187.16
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.128% 31 Dec 203086199E9B7 12 Oct 2011 12 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

247,327.410 NHDF Local 100.000000 0.00 0.00 0.00 247,327.411.000000

Base 100.000000 0.00 0.00 0.00 247,327.41

1.000% 31 Dec 203086199E9B7 12 Oct 2011 12 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,027.400 NHDG Local 100.000000 0.00 0.00 0.00 8,027.401.000000

Base 100.000000 0.00 0.00 0.00 8,027.40

0.128% 31 Dec 203086199E9B7 12 Oct 2011 12 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

61,967.240 NHDM Local 100.000000 0.00 0.00 0.00 61,967.241.000000

Base 100.000000 0.00 0.00 0.00 61,967.24

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

293,016.160 NHDX Local 100.000000 0.00 0.00 0.00 293,016.161.000000

Base 100.000000 0.00 0.00 0.00 293,016.16

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

242,167.580 NHDY Local 100.000000 0.00 0.00 0.00 242,167.581.000000

Base 100.000000 0.00 0.00 0.00 242,167.58

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

9,860.400 NHEU Local 100.000000 0.00 0.00 0.00 9,860.401.000000

Base 100.000000 0.00 0.00 0.00 9,860.40

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

2,760,133.710 NHHM Local 100.000000 0.00 0.00 0.00 2,760,133.711.000000

Base 100.000000 0.00 0.00 0.00 2,760,133.71
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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 Cost

Base Currency: USD - US DOLLAR

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

15,560.010 NHHW Local 100.000000 0.00 0.00 0.00 15,560.011.000000

Base 100.000000 0.00 0.00 0.00 15,560.01

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

752.910 NHHY Local 100.000000 0.00 0.00 0.00 752.911.000000

Base 100.000000 0.00 0.00 0.00 752.91

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

2,777.400 NHHZ Local 100.000000 0.00 0.00 0.00 2,777.401.000000

Base 100.000000 0.00 0.00 0.00 2,777.40

0.137% 31 Dec 203086199E9B7 13 Oct 2011 13 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,658,545.920 NHDF Local 100.000000 0.00 0.00 0.00 1,658,545.921.000000

Base 100.000000 0.00 0.00 0.00 1,658,545.92

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

14,909.810 NHDG Local 100.000000 0.00 0.00 0.00 14,909.811.000000

Base 100.000000 0.00 0.00 0.00 14,909.81

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

8,730.580 NHDM Local 100.000000 0.00 0.00 0.00 8,730.581.000000

Base 100.000000 0.00 0.00 0.00 8,730.58

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

910,296.440 NHDX Local 100.000000 0.00 0.00 0.00 910,296.441.000000

Base 100.000000 0.00 0.00 0.00 910,296.44
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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 13 Oct 2011 13 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

284,295.730 NHDY Local 100.000000 0.00 0.00 0.00 284,295.731.000000

Base 100.000000 0.00 0.00 0.00 284,295.73

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

519,543.050 NHEM Local 100.000000 0.00 0.00 0.00 519,543.051.000000

Base 100.000000 0.00 0.00 0.00 519,543.05

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

11,043.630 NHEN Local 100.000000 0.00 0.00 0.00 11,043.631.000000

Base 100.000000 0.00 0.00 0.00 11,043.63

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

255.940 NHEU Local 100.000000 0.00 0.00 0.00 255.941.000000

Base 100.000000 0.00 0.00 0.00 255.94

0.125% 31 Dec 203086199E9B7 13 Oct 2011 13 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,391.440 NHHJ Local 100.000000 0.00 0.00 0.00 1,391.441.000000

Base 100.000000 0.00 0.00 0.00 1,391.44

0.137% 31 Dec 203086199E9B7 13 Oct 2011 13 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

45,796.490 NHHL Local 100.000000 0.00 0.00 0.00 45,796.491.000000

Base 100.000000 0.00 0.00 0.00 45,796.49

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

53,424.350 NHHM Local 100.000000 0.00 0.00 0.00 53,424.351.000000

Base 100.000000 0.00 0.00 0.00 53,424.35
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Base Currency: USD - US DOLLAR

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

24,648.630 NHHW Local 100.000000 0.00 0.00 0.00 24,648.631.000000

Base 100.000000 0.00 0.00 0.00 24,648.63

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

9,871.630 NHHY Local 100.000000 0.00 0.00 0.00 9,871.631.000000

Base 100.000000 0.00 0.00 0.00 9,871.63

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

140,702.630 NHHZ Local 100.000000 0.00 0.00 0.00 140,702.631.000000

Base 100.000000 0.00 0.00 0.00 140,702.63

0.147% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

166,115.420 NHDF Local 100.000000 0.00 0.00 0.00 166,115.421.000000

Base 100.000000 0.00 0.00 0.00 166,115.42

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

1,828.000 NHDG Local 100.000000 0.00 0.00 0.00 1,828.001.000000

Base 100.000000 0.00 0.00 0.00 1,828.00

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

63,312.240 NHDM Local 100.000000 0.00 0.00 0.00 63,312.241.000000

Base 100.000000 0.00 0.00 0.00 63,312.24

0.137% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

231,031.590 NHDU Local 100.000000 0.00 0.00 0.00 231,031.591.000000

Base 100.000000 0.00 0.00 0.00 231,031.59
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Base Currency: USD - US DOLLAR

0.147% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,987.380 NHDX Local 100.000000 0.00 0.00 0.00 35,987.381.000000

Base 100.000000 0.00 0.00 0.00 35,987.38

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

11,390.070 NHDY Local 100.000000 0.00 0.00 0.00 11,390.071.000000

Base 100.000000 0.00 0.00 0.00 11,390.07

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

1,274,195.470 NHDZ Local 100.000000 0.00 0.00 0.00 1,274,195.471.000000

Base 100.000000 0.00 0.00 0.00 1,274,195.47

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

677,763.440 NHEN Local 100.000000 0.00 0.00 0.00 677,763.441.000000

Base 100.000000 0.00 0.00 0.00 677,763.44

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

35,964.420 NHEU Local 100.000000 0.00 0.00 0.00 35,964.421.000000

Base 100.000000 0.00 0.00 0.00 35,964.42

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

16,608.650 NHEX Local 100.000000 0.00 0.00 0.00 16,608.651.000000

Base 100.000000 0.00 0.00 0.00 16,608.65

31 Dec 2030 14 Oct 2011 14 Oct 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
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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 Cost

Base Currency: USD - US DOLLAR

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

736,627.110 NHFI Local 100.000000 0.00 0.00 0.00 736,627.111.000000

Base 100.000000 0.00 0.00 0.00 736,627.11

0.126% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,480,558.000 NHHG Local 100.000000 0.00 0.00 0.00 12,480,558.001.000000

Base 100.000000 0.00 0.00 0.00 12,480,558.00

0.147% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,714.580 NHHJ Local 100.000000 0.00 0.00 0.00 4,714.581.000000

Base 100.000000 0.00 0.00 0.00 4,714.58

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

241,153.900 NHHP Local 100.000000 0.00 0.00 0.00 241,153.901.000000

Base 100.000000 0.00 0.00 0.00 241,153.90

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

59,751.100 NHHY Local 100.000000 0.00 0.00 0.00 59,751.101.000000

Base 100.000000 0.00 0.00 0.00 59,751.10

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

9,076.040 NHHZ Local 100.000000 0.00 0.00 0.00 9,076.041.000000

Base 100.000000 0.00 0.00 0.00 9,076.04

0.154% 31 Dec 203086199E9B7 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,106.910 NHDG Local 100.000000 0.00 0.00 0.00 10,106.911.000000

Base 100.000000 0.00 0.00 0.00 10,106.91
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Base Currency: USD - US DOLLAR

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

572,238.730 NHDM Local 100.000000 0.00 0.00 0.00 572,238.731.000000

Base 100.000000 0.00 0.00 0.00 572,238.73

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,590.580 NHDX Local 100.000000 0.00 0.00 0.00 17,590.581.000000

Base 100.000000 0.00 0.00 0.00 17,590.58

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,624.360 NHDY Local 100.000000 0.00 0.00 0.00 5,624.361.000000

Base 100.000000 0.00 0.00 0.00 5,624.36

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,370,749.500 NHEM Local 100.000000 0.00 0.00 0.00 1,370,749.501.000000

Base 100.000000 0.00 0.00 0.00 1,370,749.50

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

123,361.740 NHEN Local 100.000000 0.00 0.00 0.00 123,361.741.000000

Base 100.000000 0.00 0.00 0.00 123,361.74

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,569.030 NHEU Local 100.000000 0.00 0.00 0.00 17,569.031.000000

Base 100.000000 0.00 0.00 0.00 17,569.03

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

240,469.550 NHEZ Local 100.000000 0.00 0.00 0.00 240,469.551.000000

Base 100.000000 0.00 0.00 0.00 240,469.55
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,718,675.980 NHFI Local 100.000000 0.00 0.00 0.00 1,718,675.981.000000

Base 100.000000 0.00 0.00 0.00 1,718,675.98

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

626,638.690 NHFJ Local 100.000000 0.00 0.00 0.00 626,638.691.000000

Base 100.000000 0.00 0.00 0.00 626,638.69

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,355,540.790 NHFS Local 100.000000 0.00 0.00 0.00 1,355,540.791.000000

Base 100.000000 0.00 0.00 0.00 1,355,540.79

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,258.900 NHHJ Local 100.000000 0.00 0.00 0.00 7,258.901.000000

Base 100.000000 0.00 0.00 0.00 7,258.90

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

432,865.840 NHHY Local 100.000000 0.00 0.00 0.00 432,865.841.000000

Base 100.000000 0.00 0.00 0.00 432,865.84

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

24,591.740 NHHZ Local 100.000000 0.00 0.00 0.00 24,591.741.000000

Base 100.000000 0.00 0.00 0.00 24,591.74

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

394,199.070 NHIB Local 100.000000 0.00 0.00 0.00 394,199.071.000000

Base 100.000000 0.00 0.00 0.00 394,199.07
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Base Currency: USD - US DOLLAR

31 Dec 2030 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

278,951.980 NHID Local 100.000000 0.00 0.00 0.00 278,951.981.000000

Base 100.000000 0.00 0.00 0.00 278,951.98

0.159% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

145,617.590 NHDF Local 100.000000 0.00 0.00 0.00 145,617.591.000000

Base 100.000000 0.00 0.00 0.00 145,617.59

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

1,281.000 NHDG Local 100.000000 0.00 0.00 0.00 1,281.001.000000

Base 100.000000 0.00 0.00 0.00 1,281.00

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

3,284.850 NHDM Local 100.000000 0.00 0.00 0.00 3,284.851.000000

Base 100.000000 0.00 0.00 0.00 3,284.85

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

201,863.580 NHDU Local 100.000000 0.00 0.00 0.00 201,863.581.000000

Base 100.000000 0.00 0.00 0.00 201,863.58

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

66,313.850 NHDX Local 100.000000 0.00 0.00 0.00 66,313.851.000000

Base 100.000000 0.00 0.00 0.00 66,313.85

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

3,239.580 NHEH Local 100.000000 0.00 0.00 0.00 3,239.581.000000

Base 100.000000 0.00 0.00 0.00 3,239.58
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

2,679.000 NHEU Local 100.000000 0.00 0.00 0.00 2,679.001.000000

Base 100.000000 0.00 0.00 0.00 2,679.00

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

3,409.640 NHFI Local 100.000000 0.00 0.00 0.00 3,409.641.000000

Base 100.000000 0.00 0.00 0.00 3,409.64

0.125% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

348,655.710 NHFV Local 100.000000 0.00 0.00 0.00 348,655.711.000000

Base 100.000000 0.00 0.00 0.00 348,655.71

0.159% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

119,717.270 NHHL Local 100.000000 0.00 0.00 0.00 119,717.271.000000

Base 100.000000 0.00 0.00 0.00 119,717.27

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

59,197.530 NHHO Local 100.000000 0.00 0.00 0.00 59,197.531.000000

Base 100.000000 0.00 0.00 0.00 59,197.53

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

6,032,448.630 NHHW Local 100.000000 0.00 0.00 0.00 6,032,448.631.000000

Base 100.000000 0.00 0.00 0.00 6,032,448.63

0.159% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

704.600 NHHY Local 100.000000 0.00 0.00 0.00 704.601.000000

Base 100.000000 0.00 0.00 0.00 704.60
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

19,557.800 NHHZ Local 100.000000 0.00 0.00 0.00 19,557.801.000000

Base 100.000000 0.00 0.00 0.00 19,557.80

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

547,307.250 NHIB Local 100.000000 0.00 0.00 0.00 547,307.251.000000

Base 100.000000 0.00 0.00 0.00 547,307.25

0.156% 31 Dec 203086199E9B7 19 Oct 2011 19 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

219,613.610 NHDF Local 100.000000 0.00 0.00 0.00 219,613.611.000000

Base 100.000000 0.00 0.00 0.00 219,613.61

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

315.000 NHDG Local 100.000000 0.00 0.00 0.00 315.001.000000

Base 100.000000 0.00 0.00 0.00 315.00

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

15,451.470 NHDM Local 100.000000 0.00 0.00 0.00 15,451.471.000000

Base 100.000000 0.00 0.00 0.00 15,451.47

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

161,769.840 NHDX Local 100.000000 0.00 0.00 0.00 161,769.841.000000

Base 100.000000 0.00 0.00 0.00 161,769.84

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

43,671.370 NHEB Local 100.000000 0.00 0.00 0.00 43,671.371.000000

Base 100.000000 0.00 0.00 0.00 43,671.37
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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 19 Oct 2011 19 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,868,319.000 NHEM Local 100.000000 0.00 0.00 0.00 1,868,319.001.000000

Base 100.000000 0.00 0.00 0.00 1,868,319.00

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

151,923.630 NHEN Local 100.000000 0.00 0.00 0.00 151,923.631.000000

Base 100.000000 0.00 0.00 0.00 151,923.63

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

12,514.120 NHEX Local 100.000000 0.00 0.00 0.00 12,514.121.000000

Base 100.000000 0.00 0.00 0.00 12,514.12

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

840,196.110 NHFI Local 100.000000 0.00 0.00 0.00 840,196.111.000000

Base 100.000000 0.00 0.00 0.00 840,196.11

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

76,284.850 NHHO Local 100.000000 0.00 0.00 0.00 76,284.851.000000

Base 100.000000 0.00 0.00 0.00 76,284.85

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

4,463,161.580 NHHW Local 100.000000 0.00 0.00 0.00 4,463,161.581.000000

Base 100.000000 0.00 0.00 0.00 4,463,161.58

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

16,618.600 NHHY Local 100.000000 0.00 0.00 0.00 16,618.601.000000

Base 100.000000 0.00 0.00 0.00 16,618.60
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

8,161.300 NHHZ Local 100.000000 0.00 0.00 0.00 8,161.301.000000

Base 100.000000 0.00 0.00 0.00 8,161.30

0.149% 31 Dec 203086199E9B7 20 Oct 2011 20 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,072.000 NHDF Local 100.000000 0.00 0.00 0.00 6,072.001.000000

Base 100.000000 0.00 0.00 0.00 6,072.00

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

1,827.000 NHDG Local 100.000000 0.00 0.00 0.00 1,827.001.000000

Base 100.000000 0.00 0.00 0.00 1,827.00

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

17,287.400 NHDM Local 100.000000 0.00 0.00 0.00 17,287.401.000000

Base 100.000000 0.00 0.00 0.00 17,287.40

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

18,592.710 NHDU Local 100.000000 0.00 0.00 0.00 18,592.711.000000

Base 100.000000 0.00 0.00 0.00 18,592.71

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

46,075.620 NHDX Local 100.000000 0.00 0.00 0.00 46,075.621.000000

Base 100.000000 0.00 0.00 0.00 46,075.62

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

969,416.050 NHDY Local 100.000000 0.00 0.00 0.00 969,416.051.000000

Base 100.000000 0.00 0.00 0.00 969,416.05
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

585,871.960 NHDZ Local 100.000000 0.00 0.00 0.00 585,871.961.000000

Base 100.000000 0.00 0.00 0.00 585,871.96

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

3,438.850 NHEU Local 100.000000 0.00 0.00 0.00 3,438.851.000000

Base 100.000000 0.00 0.00 0.00 3,438.85

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

155,756.330 NHEZ Local 100.000000 0.00 0.00 0.00 155,756.331.000000

Base 100.000000 0.00 0.00 0.00 155,756.33

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

25,275.630 NHFJ Local 100.000000 0.00 0.00 0.00 25,275.631.000000

Base 100.000000 0.00 0.00 0.00 25,275.63

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

251,597.390 NHHL Local 100.000000 0.00 0.00 0.00 251,597.391.000000

Base 100.000000 0.00 0.00 0.00 251,597.39

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

521,874.150 NHHM Local 100.000000 0.00 0.00 0.00 521,874.151.000000

Base 100.000000 0.00 0.00 0.00 521,874.15

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

157,603.120 NHHO Local 100.000000 0.00 0.00 0.00 157,603.121.000000

Base 100.000000 0.00 0.00 0.00 157,603.12
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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 Oct 2011 20 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

127,819.560 NHHP Local 100.000000 0.00 0.00 0.00 127,819.561.000000

Base 100.000000 0.00 0.00 0.00 127,819.56

0.125% 31 Dec 203086199E9B7 20 Oct 2011 20 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

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

Base 100.000000 0.00 0.00 0.00 3,145.00

0.149% 31 Dec 203086199E9B7 20 Oct 2011 20 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,974,443.940 NHHW Local 100.000000 0.00 0.00 0.00 4,974,443.941.000000

Base 100.000000 0.00 0.00 0.00 4,974,443.94

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

15,681.300 NHHY Local 100.000000 0.00 0.00 0.00 15,681.301.000000

Base 100.000000 0.00 0.00 0.00 15,681.30

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

72,406.550 NHHZ Local 100.000000 0.00 0.00 0.00 72,406.551.000000

Base 100.000000 0.00 0.00 0.00 72,406.55

0.145% 31 Dec 203086199E9B7 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

182,014.030 NHDG Local 100.000000 0.00 0.00 0.00 182,014.031.000000

Base 100.000000 0.00 0.00 0.00 182,014.03

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

19,268.420 NHDU Local 100.000000 0.00 0.00 0.00 19,268.421.000000

Base 100.000000 0.00 0.00 0.00 19,268.42
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

198,998.860 NHDX Local 100.000000 0.00 0.00 0.00 198,998.861.000000

Base 100.000000 0.00 0.00 0.00 198,998.86

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

75,548.600 NHDY Local 100.000000 0.00 0.00 0.00 75,548.601.000000

Base 100.000000 0.00 0.00 0.00 75,548.60

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

19,176.500 NHEB Local 100.000000 0.00 0.00 0.00 19,176.501.000000

Base 100.000000 0.00 0.00 0.00 19,176.50

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

197,513.250 NHEM Local 100.000000 0.00 0.00 0.00 197,513.251.000000

Base 100.000000 0.00 0.00 0.00 197,513.25

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

105.000 NHEU Local 100.000000 0.00 0.00 0.00 105.001.000000

Base 100.000000 0.00 0.00 0.00 105.00

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

63,647.200 NHEX Local 100.000000 0.00 0.00 0.00 63,647.201.000000

Base 100.000000 0.00 0.00 0.00 63,647.20

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

8,784.450 NHHJ Local 100.000000 0.00 0.00 0.00 8,784.451.000000

Base 100.000000 0.00 0.00 0.00 8,784.45
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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 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

216,576.320 NHHO Local 100.000000 0.00 0.00 0.00 216,576.321.000000

Base 100.000000 0.00 0.00 0.00 216,576.32

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

230,446.840 NHHP Local 100.000000 0.00 0.00 0.00 230,446.841.000000

Base 100.000000 0.00 0.00 0.00 230,446.84

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

8,785.400 NHHY Local 100.000000 0.00 0.00 0.00 8,785.401.000000

Base 100.000000 0.00 0.00 0.00 8,785.40

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

268,628.880 NHHZ Local 100.000000 0.00 0.00 0.00 268,628.881.000000

Base 100.000000 0.00 0.00 0.00 268,628.88

0.143% 31 Dec 203086199E9B7 24 Oct 2011 24 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,096.970 NHDG Local 100.000000 0.00 0.00 0.00 1,096.971.000000

Base 100.000000 0.00 0.00 0.00 1,096.97

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

4,608.520 NHDM Local 100.000000 0.00 0.00 0.00 4,608.521.000000

Base 100.000000 0.00 0.00 0.00 4,608.52

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

35,633.040 NHEB Local 100.000000 0.00 0.00 0.00 35,633.041.000000

Base 100.000000 0.00 0.00 0.00 35,633.04
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,551,748.000 NHEM Local 100.000000 0.00 0.00 0.00 1,551,748.001.000000

Base 100.000000 0.00 0.00 0.00 1,551,748.00

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

2,324.200 NHEU Local 100.000000 0.00 0.00 0.00 2,324.201.000000

Base 100.000000 0.00 0.00 0.00 2,324.20

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

165,878.390 NHEX Local 100.000000 0.00 0.00 0.00 165,878.391.000000

Base 100.000000 0.00 0.00 0.00 165,878.39

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

6,983,251.210 NHFS Local 100.000000 0.00 0.00 0.00 6,983,251.211.000000

Base 100.000000 0.00 0.00 0.00 6,983,251.21

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

1,128.290 NHHJ Local 100.000000 0.00 0.00 0.00 1,128.291.000000

Base 100.000000 0.00 0.00 0.00 1,128.29

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

510,110.860 NHHM Local 100.000000 0.00 0.00 0.00 510,110.861.000000

Base 100.000000 0.00 0.00 0.00 510,110.86

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

49,175.700 NHHO Local 100.000000 0.00 0.00 0.00 49,175.701.000000

Base 100.000000 0.00 0.00 0.00 49,175.70
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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 24 Oct 2011 24 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,481.200 NHHP Local 100.000000 0.00 0.00 0.00 4,481.201.000000

Base 100.000000 0.00 0.00 0.00 4,481.20

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

54,279,887.050 NHHW Local 100.000000 0.00 0.00 0.00 54,279,887.051.000000

Base 100.000000 0.00 0.00 0.00 54,279,887.05

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

1,301.440 NHHY Local 100.000000 0.00 0.00 0.00 1,301.441.000000

Base 100.000000 0.00 0.00 0.00 1,301.44

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

156,651.500 NHHZ Local 100.000000 0.00 0.00 0.00 156,651.501.000000

Base 100.000000 0.00 0.00 0.00 156,651.50

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

427,656.550 NHIB Local 100.000000 0.00 0.00 0.00 427,656.551.000000

Base 100.000000 0.00 0.00 0.00 427,656.55

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

67,095.000 NHID Local 100.000000 0.00 0.00 0.00 67,095.001.000000

Base 100.000000 0.00 0.00 0.00 67,095.00

0.136% 31 Dec 203086199E9B7 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

30,692.750 NHDF Local 100.000000 0.00 0.00 0.00 30,692.751.000000

Base 100.000000 0.00 0.00 0.00 30,692.75
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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 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,164.000 NHDG Local 100.000000 0.00 0.00 0.00 1,164.001.000000

Base 100.000000 0.00 0.00 0.00 1,164.00

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

122,420.950 NHDM Local 100.000000 0.00 0.00 0.00 122,420.951.000000

Base 100.000000 0.00 0.00 0.00 122,420.95

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

13,867.170 NHDU Local 100.000000 0.00 0.00 0.00 13,867.171.000000

Base 100.000000 0.00 0.00 0.00 13,867.17

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

2,050.000 NHDX Local 100.000000 0.00 0.00 0.00 2,050.001.000000

Base 100.000000 0.00 0.00 0.00 2,050.00

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

689,146.440 NHDZ Local 100.000000 0.00 0.00 0.00 689,146.441.000000

Base 100.000000 0.00 0.00 0.00 689,146.44

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

95,177.990 NHEB Local 100.000000 0.00 0.00 0.00 95,177.991.000000

Base 100.000000 0.00 0.00 0.00 95,177.99

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

707,934.500 NHEM Local 100.000000 0.00 0.00 0.00 707,934.501.000000

Base 100.000000 0.00 0.00 0.00 707,934.50
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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 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

576.000 NHEU Local 100.000000 0.00 0.00 0.00 576.001.000000

Base 100.000000 0.00 0.00 0.00 576.00

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

128,475.630 NHEX Local 100.000000 0.00 0.00 0.00 128,475.631.000000

Base 100.000000 0.00 0.00 0.00 128,475.63

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

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

Base 100.000000 0.00 0.00 0.00 2,827.50

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

352,940.290 NHFI Local 100.000000 0.00 0.00 0.00 352,940.291.000000

Base 100.000000 0.00 0.00 0.00 352,940.29

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

409,375.460 NHFJ Local 100.000000 0.00 0.00 0.00 409,375.461.000000

Base 100.000000 0.00 0.00 0.00 409,375.46

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

7,216,050.410 NHHW Local 100.000000 0.00 0.00 0.00 7,216,050.411.000000

Base 100.000000 0.00 0.00 0.00 7,216,050.41

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

119,153.650 NHHY Local 100.000000 0.00 0.00 0.00 119,153.651.000000

Base 100.000000 0.00 0.00 0.00 119,153.65
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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 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

129,154.320 NHHZ Local 100.000000 0.00 0.00 0.00 129,154.321.000000

Base 100.000000 0.00 0.00 0.00 129,154.32

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

181,969.390 NHID Local 100.000000 0.00 0.00 0.00 181,969.391.000000

Base 100.000000 0.00 0.00 0.00 181,969.39

0.138% 31 Dec 203086199E9B7 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

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

Base 100.000000 0.00 0.00 0.00 39,332.25

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

11,783.000 NHDG Local 100.000000 0.00 0.00 0.00 11,783.001.000000

Base 100.000000 0.00 0.00 0.00 11,783.00

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

49,172.500 NHDM Local 100.000000 0.00 0.00 0.00 49,172.501.000000

Base 100.000000 0.00 0.00 0.00 49,172.50

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

10,740.000 NHDX Local 100.000000 0.00 0.00 0.00 10,740.001.000000

Base 100.000000 0.00 0.00 0.00 10,740.00

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

51,729,525.000 NHEN Local 100.000000 0.00 0.00 0.00 51,729,525.001.000000

Base 100.000000 0.00 0.00 0.00 51,729,525.00
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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 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,984.130 NHEU Local 100.000000 0.00 0.00 0.00 7,984.131.000000

Base 100.000000 0.00 0.00 0.00 7,984.13

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

134,653.070 NHEZ Local 100.000000 0.00 0.00 0.00 134,653.071.000000

Base 100.000000 0.00 0.00 0.00 134,653.07

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

14,209.330 NHHG Local 100.000000 0.00 0.00 0.00 14,209.331.000000

Base 100.000000 0.00 0.00 0.00 14,209.33

0.136% 31 Dec 203086199E9B7 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,307.550 NHHJ Local 100.000000 0.00 0.00 0.00 11,307.551.000000

Base 100.000000 0.00 0.00 0.00 11,307.55

0.138% 31 Dec 203086199E9B7 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

129,001.790 NHHL Local 100.000000 0.00 0.00 0.00 129,001.791.000000

Base 100.000000 0.00 0.00 0.00 129,001.79

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

28,991.330 NHHY Local 100.000000 0.00 0.00 0.00 28,991.331.000000

Base 100.000000 0.00 0.00 0.00 28,991.33

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

6,965.410 NHHZ Local 100.000000 0.00 0.00 0.00 6,965.411.000000

Base 100.000000 0.00 0.00 0.00 6,965.41
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.135% 31 Dec 203086199E9B7 27 Oct 2011 27 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,873.000 NHDG Local 100.000000 0.00 0.00 0.00 2,873.001.000000

Base 100.000000 0.00 0.00 0.00 2,873.00

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

58,684.880 NHDU Local 100.000000 0.00 0.00 0.00 58,684.881.000000

Base 100.000000 0.00 0.00 0.00 58,684.88

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

43,477.920 NHDX Local 100.000000 0.00 0.00 0.00 43,477.921.000000

Base 100.000000 0.00 0.00 0.00 43,477.92

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

1,074,039.820 NHDZ Local 100.000000 0.00 0.00 0.00 1,074,039.821.000000

Base 100.000000 0.00 0.00 0.00 1,074,039.82

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

757,317.500 NHEM Local 100.000000 0.00 0.00 0.00 757,317.501.000000

Base 100.000000 0.00 0.00 0.00 757,317.50

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

236,384.710 NHEX Local 100.000000 0.00 0.00 0.00 236,384.711.000000

Base 100.000000 0.00 0.00 0.00 236,384.71

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

60,413.480 NHEZ Local 100.000000 0.00 0.00 0.00 60,413.481.000000

Base 100.000000 0.00 0.00 0.00 60,413.48
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

26,325.180 NHHL Local 100.000000 0.00 0.00 0.00 26,325.181.000000

Base 100.000000 0.00 0.00 0.00 26,325.18

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

21,531.250 NHHW Local 100.000000 0.00 0.00 0.00 21,531.251.000000

Base 100.000000 0.00 0.00 0.00 21,531.25

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

65,678.200 NHHY Local 100.000000 0.00 0.00 0.00 65,678.201.000000

Base 100.000000 0.00 0.00 0.00 65,678.20

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

1,181,585.030 NHIB Local 100.000000 0.00 0.00 0.00 1,181,585.031.000000

Base 100.000000 0.00 0.00 0.00 1,181,585.03

0.134% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

72,360.130 NHDM Local 100.000000 0.00 0.00 0.00 72,360.131.000000

Base 100.000000 0.00 0.00 0.00 72,360.13

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

660,978.920 NHDZ Local 100.000000 0.00 0.00 0.00 660,978.921.000000

Base 100.000000 0.00 0.00 0.00 660,978.92

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

507,568.530 NHEB Local 100.000000 0.00 0.00 0.00 507,568.531.000000

Base 100.000000 0.00 0.00 0.00 507,568.53
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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 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,570,272.500 NHEM Local 100.000000 0.00 0.00 0.00 2,570,272.501.000000

Base 100.000000 0.00 0.00 0.00 2,570,272.50

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

556,423.750 NHEN Local 100.000000 0.00 0.00 0.00 556,423.751.000000

Base 100.000000 0.00 0.00 0.00 556,423.75

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

33,399.930 NHEU Local 100.000000 0.00 0.00 0.00 33,399.931.000000

Base 100.000000 0.00 0.00 0.00 33,399.93

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

923.000 NHEY Local 100.000000 0.00 0.00 0.00 923.001.000000

Base 100.000000 0.00 0.00 0.00 923.00

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

207,441.580 NHEZ Local 100.000000 0.00 0.00 0.00 207,441.581.000000

Base 100.000000 0.00 0.00 0.00 207,441.58

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

90,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 90,000.001.000000

Base 100.000000 0.00 0.00 0.00 90,000.00

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

45,007.600 NHHO Local 100.000000 0.00 0.00 0.00 45,007.601.000000

Base 100.000000 0.00 0.00 0.00 45,007.60
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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 Cost

Base Currency: USD - US DOLLAR

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

32,658.880 NHHY Local 100.000000 0.00 0.00 0.00 32,658.881.000000

Base 100.000000 0.00 0.00 0.00 32,658.88

0.132% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

93,150.000 NHDF Local 100.000000 0.00 0.00 0.00 93,150.001.000000

Base 100.000000 0.00 0.00 0.00 93,150.00

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

21,130.750 NHDG Local 100.000000 0.00 0.00 0.00 21,130.751.000000

Base 100.000000 0.00 0.00 0.00 21,130.75

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

103,936.280 NHDM Local 100.000000 0.00 0.00 0.00 103,936.281.000000

Base 100.000000 0.00 0.00 0.00 103,936.28

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

42,352.920 NHDU Local 100.000000 0.00 0.00 0.00 42,352.921.000000

Base 100.000000 0.00 0.00 0.00 42,352.92

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

310,663.610 NHEB Local 100.000000 0.00 0.00 0.00 310,663.611.000000

Base 100.000000 0.00 0.00 0.00 310,663.61

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

18,520.100 NHEU Local 100.000000 0.00 0.00 0.00 18,520.101.000000

Base 100.000000 0.00 0.00 0.00 18,520.10
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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 Cost

Base Currency: USD - US DOLLAR

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

69,313.210 NHEX Local 100.000000 0.00 0.00 0.00 69,313.211.000000

Base 100.000000 0.00 0.00 0.00 69,313.21

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

623,723.800 NHFI Local 100.000000 0.00 0.00 0.00 623,723.801.000000

Base 100.000000 0.00 0.00 0.00 623,723.80

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

176,562.500 NHFJ Local 100.000000 0.00 0.00 0.00 176,562.501.000000

Base 100.000000 0.00 0.00 0.00 176,562.50

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

175,691.880 NHFS Local 100.000000 0.00 0.00 0.00 175,691.881.000000

Base 100.000000 0.00 0.00 0.00 175,691.88

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

6,157.940 NHHL Local 100.000000 0.00 0.00 0.00 6,157.941.000000

Base 100.000000 0.00 0.00 0.00 6,157.94

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

273,712.830 NHHM Local 100.000000 0.00 0.00 0.00 273,712.831.000000

Base 100.000000 0.00 0.00 0.00 273,712.83

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

106,501.260 NHHO Local 100.000000 0.00 0.00 0.00 106,501.261.000000

Base 100.000000 0.00 0.00 0.00 106,501.26
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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 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

74,694.390 NHHY Local 100.000000 0.00 0.00 0.00 74,694.391.000000

Base 100.000000 0.00 0.00 0.00 74,694.39

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

55,741.290 NHHZ Local 100.000000 0.00 0.00 0.00 55,741.291.000000

Base 100.000000 0.00 0.00 0.00 55,741.29

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

274,335.580 NHIB Local 100.000000 0.00 0.00 0.00 274,335.581.000000

Base 100.000000 0.00 0.00 0.00 274,335.58

0.151% 31 Dec 203086199E9B7 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

148,359.760 NHDF Local 100.000000 0.00 0.00 0.00 148,359.761.000000

Base 100.000000 0.00 0.00 0.00 148,359.76

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

4,467.110 NHDG Local 100.000000 0.00 0.00 0.00 4,467.111.000000

Base 100.000000 0.00 0.00 0.00 4,467.11

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

413,788.170 NHDM Local 100.000000 0.00 0.00 0.00 413,788.171.000000

Base 100.000000 0.00 0.00 0.00 413,788.17

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

175,199.410 NHDU Local 100.000000 0.00 0.00 0.00 175,199.411.000000

Base 100.000000 0.00 0.00 0.00 175,199.41
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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 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

127,579.590 NHDX Local 100.000000 0.00 0.00 0.00 127,579.591.000000

Base 100.000000 0.00 0.00 0.00 127,579.59

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

1,742.940 NHDZ Local 100.000000 0.00 0.00 0.00 1,742.941.000000

Base 100.000000 0.00 0.00 0.00 1,742.94

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

2,774,166.060 NHEB Local 100.000000 0.00 0.00 0.00 2,774,166.061.000000

Base 100.000000 0.00 0.00 0.00 2,774,166.06

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

91.240 NHEG Local 100.000000 0.00 0.00 0.00 91.241.000000

Base 100.000000 0.00 0.00 0.00 91.24

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

277.510 NHEH Local 100.000000 0.00 0.00 0.00 277.511.000000

Base 100.000000 0.00 0.00 0.00 277.51

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

1,091,839.290 NHEN Local 100.000000 0.00 0.00 0.00 1,091,839.291.000000

Base 100.000000 0.00 0.00 0.00 1,091,839.29

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

57,455.470 NHEU Local 100.000000 0.00 0.00 0.00 57,455.471.000000

Base 100.000000 0.00 0.00 0.00 57,455.47



Prepared by State StreetPage 63

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset 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

0.132% 31 Dec 203086199E9B7 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

154,918.080 NHEY Local 100.000000 0.00 0.00 0.00 154,918.081.000000

Base 100.000000 0.00 0.00 0.00 154,918.08

0.151% 31 Dec 203086199E9B7 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

346,858.360 NHEZ Local 100.000000 0.00 0.00 0.00 346,858.361.000000

Base 100.000000 0.00 0.00 0.00 346,858.36

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

115,227.650 NHFI Local 100.000000 0.00 0.00 0.00 115,227.651.000000

Base 100.000000 0.00 0.00 0.00 115,227.65

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

176,050.590 NHFJ Local 100.000000 0.00 0.00 0.00 176,050.591.000000

Base 100.000000 0.00 0.00 0.00 176,050.59

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

1,087,274.590 NHFS Local 100.000000 0.00 0.00 0.00 1,087,274.591.000000

Base 100.000000 0.00 0.00 0.00 1,087,274.59

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

18.800 NHFV Local 100.000000 0.00 0.00 0.00 18.801.000000

Base 100.000000 0.00 0.00 0.00 18.80

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

1,298.660 NHHG Local 100.000000 0.00 0.00 0.00 1,298.661.000000

Base 100.000000 0.00 0.00 0.00 1,298.66
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

252.170 NHHJ Local 100.000000 0.00 0.00 0.00 252.171.000000

Base 100.000000 0.00 0.00 0.00 252.17

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

146,807.130 NHHL Local 100.000000 0.00 0.00 0.00 146,807.131.000000

Base 100.000000 0.00 0.00 0.00 146,807.13

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

2,435,277.960 NHHP Local 100.000000 0.00 0.00 0.00 2,435,277.961.000000

Base 100.000000 0.00 0.00 0.00 2,435,277.96

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

67.750 NHHV Local 100.000000 0.00 0.00 0.00 67.751.000000

Base 100.000000 0.00 0.00 0.00 67.75

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

1,588.790 NHHW Local 100.000000 0.00 0.00 0.00 1,588.791.000000

Base 100.000000 0.00 0.00 0.00 1,588.79

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

255,957.520 NHHY Local 100.000000 0.00 0.00 0.00 255,957.521.000000

Base 100.000000 0.00 0.00 0.00 255,957.52

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

15,974.630 NHHZ Local 100.000000 0.00 0.00 0.00 15,974.631.000000

Base 100.000000 0.00 0.00 0.00 15,974.63
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

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

259.630 NHIB Local 100.000000 0.00 0.00 0.00 259.631.000000

Base 100.000000 0.00 0.00 0.00 259.63

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

105.070 NHID Local 100.000000 0.00 0.00 0.00 105.071.000000

Base 100.000000 0.00 0.00 0.00 105.07

0.148% 31 Dec 203086199E9B7 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

30,505.960 NHDM Local 100.000000 0.00 0.00 0.00 30,505.961.000000

Base 100.000000 0.00 0.00 0.00 30,505.96

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

303,054.830 NHDY Local 100.000000 0.00 0.00 0.00 303,054.831.000000

Base 100.000000 0.00 0.00 0.00 303,054.83

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,378,240.580 NHEB Local 100.000000 0.00 0.00 0.00 1,378,240.581.000000

Base 100.000000 0.00 0.00 0.00 1,378,240.58

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

160,026.000 NHEN Local 100.000000 0.00 0.00 0.00 160,026.001.000000

Base 100.000000 0.00 0.00 0.00 160,026.00

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,084.480 NHEU Local 100.000000 0.00 0.00 0.00 15,084.481.000000

Base 100.000000 0.00 0.00 0.00 15,084.48
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Base Currency: USD - US DOLLAR

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

411.000 NHEY Local 100.000000 0.00 0.00 0.00 411.001.000000

Base 100.000000 0.00 0.00 0.00 411.00

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

336,088.300 NHEZ Local 100.000000 0.00 0.00 0.00 336,088.301.000000

Base 100.000000 0.00 0.00 0.00 336,088.30

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

73,386.040 NHFS Local 100.000000 0.00 0.00 0.00 73,386.041.000000

Base 100.000000 0.00 0.00 0.00 73,386.04

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

52,496.000 NHHL Local 100.000000 0.00 0.00 0.00 52,496.001.000000

Base 100.000000 0.00 0.00 0.00 52,496.00

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

236,204.490 NHHM Local 100.000000 0.00 0.00 0.00 236,204.491.000000

Base 100.000000 0.00 0.00 0.00 236,204.49

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

395,654.920 NHHO Local 100.000000 0.00 0.00 0.00 395,654.921.000000

Base 100.000000 0.00 0.00 0.00 395,654.92

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,750,727.950 NHHP Local 100.000000 0.00 0.00 0.00 8,750,727.951.000000

Base 100.000000 0.00 0.00 0.00 8,750,727.95
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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 Cost

Base Currency: USD - US DOLLAR

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,984.000 NHHY Local 100.000000 0.00 0.00 0.00 9,984.001.000000

Base 100.000000 0.00 0.00 0.00 9,984.00

31 Dec 2030 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

984.100 NHHZ Local 100.000000 0.00 0.00 0.00 984.101.000000

Base 100.000000 0.00 0.00 0.00 984.10

0.156% 31 Dec 203086199E9B7 03 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

49,190.530 NHDF Local 100.000000 0.00 0.00 0.00 49,190.531.000000

Base 100.000000 0.00 0.00 0.00 49,190.53

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

12,673.540 NHDM Local 100.000000 0.00 0.00 0.00 12,673.541.000000

Base 100.000000 0.00 0.00 0.00 12,673.54

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

57,702.330 NHDX Local 100.000000 0.00 0.00 0.00 57,702.331.000000

Base 100.000000 0.00 0.00 0.00 57,702.33

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

382,488.060 NHEB Local 100.000000 0.00 0.00 0.00 382,488.061.000000

Base 100.000000 0.00 0.00 0.00 382,488.06

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

531,489.750 NHEM Local 100.000000 0.00 0.00 0.00 531,489.751.000000

Base 100.000000 0.00 0.00 0.00 531,489.75
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,257,852.450 NHEN Local 100.000000 0.00 0.00 0.00 2,257,852.451.000000

Base 100.000000 0.00 0.00 0.00 2,257,852.45

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

5,481.750 NHEU Local 100.000000 0.00 0.00 0.00 5,481.751.000000

Base 100.000000 0.00 0.00 0.00 5,481.75

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

166,503.310 NHEX Local 100.000000 0.00 0.00 0.00 166,503.311.000000

Base 100.000000 0.00 0.00 0.00 166,503.31

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

203,776.800 NHEZ Local 100.000000 0.00 0.00 0.00 203,776.801.000000

Base 100.000000 0.00 0.00 0.00 203,776.80

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

312,513.590 NHHM Local 100.000000 0.00 0.00 0.00 312,513.591.000000

Base 100.000000 0.00 0.00 0.00 312,513.59

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

430,090.460 NHHO Local 100.000000 0.00 0.00 0.00 430,090.461.000000

Base 100.000000 0.00 0.00 0.00 430,090.46

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

30,909.800 NHHY Local 100.000000 0.00 0.00 0.00 30,909.801.000000

Base 100.000000 0.00 0.00 0.00 30,909.80
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

263,387.550 NHHZ Local 100.000000 0.00 0.00 0.00 263,387.551.000000

Base 100.000000 0.00 0.00 0.00 263,387.55

0.148% 31 Dec 203086199E9B7 03 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

50,952.810 NHID Local 100.000000 0.00 0.00 0.00 50,952.811.000000

Base 100.000000 0.00 0.00 0.00 50,952.81

0.156% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

460.000 NHDG Local 100.000000 0.00 0.00 0.00 460.001.000000

Base 100.000000 0.00 0.00 0.00 460.00

0.162% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

27,342.070 NHDM Local 100.000000 0.00 0.00 0.00 27,342.071.000000

Base 100.000000 0.00 0.00 0.00 27,342.07

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

3,299.150 NHDX Local 100.000000 0.00 0.00 0.00 3,299.151.000000

Base 100.000000 0.00 0.00 0.00 3,299.15

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

1,200,033.500 NHEM Local 100.000000 0.00 0.00 0.00 1,200,033.501.000000

Base 100.000000 0.00 0.00 0.00 1,200,033.50

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

12,386.260 NHEU Local 100.000000 0.00 0.00 0.00 12,386.261.000000

Base 100.000000 0.00 0.00 0.00 12,386.26
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Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

52,748.290 NHEX Local 100.000000 0.00 0.00 0.00 52,748.291.000000

Base 100.000000 0.00 0.00 0.00 52,748.29

0.148% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,151.800 NHHJ Local 100.000000 0.00 0.00 0.00 3,151.801.000000

Base 100.000000 0.00 0.00 0.00 3,151.80

0.162% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,979,243.780 NHHP Local 100.000000 0.00 0.00 0.00 1,979,243.781.000000

Base 100.000000 0.00 0.00 0.00 1,979,243.78

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

6,677.400 NHHY Local 100.000000 0.00 0.00 0.00 6,677.401.000000

Base 100.000000 0.00 0.00 0.00 6,677.40

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

1,356.100 NHHZ Local 100.000000 0.00 0.00 0.00 1,356.101.000000

Base 100.000000 0.00 0.00 0.00 1,356.10

0.153% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,550.000 NHDF Local 100.000000 0.00 0.00 0.00 25,550.001.000000

Base 100.000000 0.00 0.00 0.00 25,550.00

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

7,368.600 NHDM Local 100.000000 0.00 0.00 0.00 7,368.601.000000

Base 100.000000 0.00 0.00 0.00 7,368.60
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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 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

44,723.930 NHDX Local 100.000000 0.00 0.00 0.00 44,723.931.000000

Base 100.000000 0.00 0.00 0.00 44,723.93

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

406,846.060 NHEB Local 100.000000 0.00 0.00 0.00 406,846.061.000000

Base 100.000000 0.00 0.00 0.00 406,846.06

0.148% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

99,890.060 NHEG Local 100.000000 0.00 0.00 0.00 99,890.061.000000

Base 100.000000 0.00 0.00 0.00 99,890.06

0.153% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

359,460.040 NHEX Local 100.000000 0.00 0.00 0.00 359,460.041.000000

Base 100.000000 0.00 0.00 0.00 359,460.04

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

2,432.960 NHFS Local 100.000000 0.00 0.00 0.00 2,432.961.000000

Base 100.000000 0.00 0.00 0.00 2,432.96

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

177,541.200 NHHJ Local 100.000000 0.00 0.00 0.00 177,541.201.000000

Base 100.000000 0.00 0.00 0.00 177,541.20

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

22,757.190 NHHM Local 100.000000 0.00 0.00 0.00 22,757.191.000000

Base 100.000000 0.00 0.00 0.00 22,757.19
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to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

79,098.810 NHHO Local 100.000000 0.00 0.00 0.00 79,098.811.000000

Base 100.000000 0.00 0.00 0.00 79,098.81

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

7,017.000 NHHY Local 100.000000 0.00 0.00 0.00 7,017.001.000000

Base 100.000000 0.00 0.00 0.00 7,017.00

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

5,312.750 NHHZ Local 100.000000 0.00 0.00 0.00 5,312.751.000000

Base 100.000000 0.00 0.00 0.00 5,312.75

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

4.490 NHDG Local 100.000000 0.00 0.00 0.00 4.491.000000

Base 100.000000 0.00 0.00 0.00 4.49

0.144% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

471,762.080 NHDU Local 100.000000 0.00 0.00 0.00 471,762.081.000000

Base 100.000000 0.00 0.00 0.00 471,762.08

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

984,511.250 NHEM Local 100.000000 0.00 0.00 0.00 984,511.251.000000

Base 100.000000 0.00 0.00 0.00 984,511.25

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

188,336.000 NHEU Local 100.000000 0.00 0.00 0.00 188,336.001.000000

Base 100.000000 0.00 0.00 0.00 188,336.00
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Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,497,716.160 NHFS Local 100.000000 0.00 0.00 0.00 1,497,716.161.000000

Base 100.000000 0.00 0.00 0.00 1,497,716.16

0.153% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

45,233.000 NHHW Local 100.000000 0.00 0.00 0.00 45,233.001.000000

Base 100.000000 0.00 0.00 0.00 45,233.00

0.144% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

40,339.000 NHHY Local 100.000000 0.00 0.00 0.00 40,339.001.000000

Base 100.000000 0.00 0.00 0.00 40,339.00

0.146% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,659.980 NHDM Local 100.000000 0.00 0.00 0.00 12,659.981.000000

Base 100.000000 0.00 0.00 0.00 12,659.98

31 Dec 2030 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

62,952.580 NHDX Local 100.000000 0.00 0.00 0.00 62,952.581.000000

Base 100.000000 0.00 0.00 0.00 62,952.58

31 Dec 2030 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

204,945.460 NHEB Local 100.000000 0.00 0.00 0.00 204,945.461.000000

Base 100.000000 0.00 0.00 0.00 204,945.46

31 Dec 2030 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

252,306.250 NHEM Local 100.000000 0.00 0.00 0.00 252,306.251.000000

Base 100.000000 0.00 0.00 0.00 252,306.25
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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 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,315,884.440 NHEN Local 100.000000 0.00 0.00 0.00 5,315,884.441.000000

Base 100.000000 0.00 0.00 0.00 5,315,884.44

0.162% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

52.500 NHEY Local 100.000000 0.00 0.00 0.00 52.501.000000

Base 100.000000 0.00 0.00 0.00 52.50

0.146% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,001.230 NHFI Local 100.000000 0.00 0.00 0.00 13,001.231.000000

Base 100.000000 0.00 0.00 0.00 13,001.23

31 Dec 2030 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

374,673.500 NHFS Local 100.000000 0.00 0.00 0.00 374,673.501.000000

Base 100.000000 0.00 0.00 0.00 374,673.50

31 Dec 2030 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,226,471.190 NHHP Local 100.000000 0.00 0.00 0.00 2,226,471.191.000000

Base 100.000000 0.00 0.00 0.00 2,226,471.19

31 Dec 2030 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,745.000 NHHW Local 100.000000 0.00 0.00 0.00 32,745.001.000000

Base 100.000000 0.00 0.00 0.00 32,745.00

31 Dec 2030 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

405.000 NHHZ Local 100.000000 0.00 0.00 0.00 405.001.000000

Base 100.000000 0.00 0.00 0.00 405.00
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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

0.150% 31 Dec 203086199E9B7 10 Nov 2011 10 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,843.640 NHDM Local 100.000000 0.00 0.00 0.00 25,843.641.000000

Base 100.000000 0.00 0.00 0.00 25,843.64

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

560,272.510 NHDY Local 100.000000 0.00 0.00 0.00 560,272.511.000000

Base 100.000000 0.00 0.00 0.00 560,272.51

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

206,370.610 NHEB Local 100.000000 0.00 0.00 0.00 206,370.611.000000

Base 100.000000 0.00 0.00 0.00 206,370.61

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

4,815.540 NHEN Local 100.000000 0.00 0.00 0.00 4,815.541.000000

Base 100.000000 0.00 0.00 0.00 4,815.54

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

6,755.400 NHEU Local 100.000000 0.00 0.00 0.00 6,755.401.000000

Base 100.000000 0.00 0.00 0.00 6,755.40

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

59,168.120 NHFI Local 100.000000 0.00 0.00 0.00 59,168.121.000000

Base 100.000000 0.00 0.00 0.00 59,168.12

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

58,730.010 NHFS Local 100.000000 0.00 0.00 0.00 58,730.011.000000

Base 100.000000 0.00 0.00 0.00 58,730.01
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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 10 Nov 2011 10 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

114,589.500 NHHJ Local 100.000000 0.00 0.00 0.00 114,589.501.000000

Base 100.000000 0.00 0.00 0.00 114,589.50

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

16,040.670 NHHL Local 100.000000 0.00 0.00 0.00 16,040.671.000000

Base 100.000000 0.00 0.00 0.00 16,040.67

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

1,880,422.090 NHHM Local 100.000000 0.00 0.00 0.00 1,880,422.091.000000

Base 100.000000 0.00 0.00 0.00 1,880,422.09

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

89,505.000 NHHW Local 100.000000 0.00 0.00 0.00 89,505.001.000000

Base 100.000000 0.00 0.00 0.00 89,505.00

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

12,190.100 NHHY Local 100.000000 0.00 0.00 0.00 12,190.101.000000

Base 100.000000 0.00 0.00 0.00 12,190.10

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

2,193.970 NHHZ Local 100.000000 0.00 0.00 0.00 2,193.971.000000

Base 100.000000 0.00 0.00 0.00 2,193.97

0.148% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

22,080.000 NHDF Local 100.000000 0.00 0.00 0.00 22,080.001.000000

Base 100.000000 0.00 0.00 0.00 22,080.00
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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 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

28,529.480 NHDM Local 100.000000 0.00 0.00 0.00 28,529.481.000000

Base 100.000000 0.00 0.00 0.00 28,529.48

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

11,969.850 NHDZ Local 100.000000 0.00 0.00 0.00 11,969.851.000000

Base 100.000000 0.00 0.00 0.00 11,969.85

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

307,156.130 NHEB Local 100.000000 0.00 0.00 0.00 307,156.131.000000

Base 100.000000 0.00 0.00 0.00 307,156.13

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

1,828,800.000 NHEM Local 100.000000 0.00 0.00 0.00 1,828,800.001.000000

Base 100.000000 0.00 0.00 0.00 1,828,800.00

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

340,530.420 NHEN Local 100.000000 0.00 0.00 0.00 340,530.421.000000

Base 100.000000 0.00 0.00 0.00 340,530.42

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

8,915.350 NHEU Local 100.000000 0.00 0.00 0.00 8,915.351.000000

Base 100.000000 0.00 0.00 0.00 8,915.35

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

2,709.900 NHEX Local 100.000000 0.00 0.00 0.00 2,709.901.000000

Base 100.000000 0.00 0.00 0.00 2,709.90
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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

0.150% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,286.880 NHEY Local 100.000000 0.00 0.00 0.00 1,286.881.000000

Base 100.000000 0.00 0.00 0.00 1,286.88

0.148% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

343,527.220 NHFI Local 100.000000 0.00 0.00 0.00 343,527.221.000000

Base 100.000000 0.00 0.00 0.00 343,527.22

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

256,425.000 NHFJ Local 100.000000 0.00 0.00 0.00 256,425.001.000000

Base 100.000000 0.00 0.00 0.00 256,425.00

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

3,070,395.850 NHFS Local 100.000000 0.00 0.00 0.00 3,070,395.851.000000

Base 100.000000 0.00 0.00 0.00 3,070,395.85

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

20,380.600 NHHY Local 100.000000 0.00 0.00 0.00 20,380.601.000000

Base 100.000000 0.00 0.00 0.00 20,380.60

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

15,248.140 NHHZ Local 100.000000 0.00 0.00 0.00 15,248.141.000000

Base 100.000000 0.00 0.00 0.00 15,248.14

0.153% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

112,819.170 NHIB Local 100.000000 0.00 0.00 0.00 112,819.171.000000

Base 100.000000 0.00 0.00 0.00 112,819.17
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0.148% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
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

0.157% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

29,448.000 NHDF Local 100.000000 0.00 0.00 0.00 29,448.001.000000

Base 100.000000 0.00 0.00 0.00 29,448.00

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

275,900.690 NHDM Local 100.000000 0.00 0.00 0.00 275,900.691.000000

Base 100.000000 0.00 0.00 0.00 275,900.69

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

9,842.000 NHDY Local 100.000000 0.00 0.00 0.00 9,842.001.000000

Base 100.000000 0.00 0.00 0.00 9,842.00

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

793,753.860 NHDZ Local 100.000000 0.00 0.00 0.00 793,753.861.000000

Base 100.000000 0.00 0.00 0.00 793,753.86

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

227,723.890 NHEB Local 100.000000 0.00 0.00 0.00 227,723.891.000000

Base 100.000000 0.00 0.00 0.00 227,723.89

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

426,791.280 NHEG Local 100.000000 0.00 0.00 0.00 426,791.281.000000

Base 100.000000 0.00 0.00 0.00 426,791.28



Prepared by State StreetPage 80

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.157% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

418,751.290 NHEU Local 100.000000 0.00 0.00 0.00 418,751.291.000000

Base 100.000000 0.00 0.00 0.00 418,751.29

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

1,458,470.830 NHFJ Local 100.000000 0.00 0.00 0.00 1,458,470.831.000000

Base 100.000000 0.00 0.00 0.00 1,458,470.83

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

1,640.840 NHHL Local 100.000000 0.00 0.00 0.00 1,640.841.000000

Base 100.000000 0.00 0.00 0.00 1,640.84

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

1,502,834.740 NHHM Local 100.000000 0.00 0.00 0.00 1,502,834.741.000000

Base 100.000000 0.00 0.00 0.00 1,502,834.74

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

461,866.000 NHHO Local 100.000000 0.00 0.00 0.00 461,866.001.000000

Base 100.000000 0.00 0.00 0.00 461,866.00

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

1,962,021.430 NHHW Local 100.000000 0.00 0.00 0.00 1,962,021.431.000000

Base 100.000000 0.00 0.00 0.00 1,962,021.43

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

98,851.770 NHHY Local 100.000000 0.00 0.00 0.00 98,851.771.000000

Base 100.000000 0.00 0.00 0.00 98,851.77
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31 Dec 2030 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

48,184.300 NHHZ Local 100.000000 0.00 0.00 0.00 48,184.301.000000

Base 100.000000 0.00 0.00 0.00 48,184.30

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

375,634.910 NHID Local 100.000000 0.00 0.00 0.00 375,634.911.000000

Base 100.000000 0.00 0.00 0.00 375,634.91

0.167% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

98,372.180 NHDY Local 100.000000 0.00 0.00 0.00 98,372.181.000000

Base 100.000000 0.00 0.00 0.00 98,372.18

31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

357,605.280 NHEB Local 100.000000 0.00 0.00 0.00 357,605.281.000000

Base 100.000000 0.00 0.00 0.00 357,605.28

31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

80,783.250 NHEM Local 100.000000 0.00 0.00 0.00 80,783.251.000000

Base 100.000000 0.00 0.00 0.00 80,783.25

31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

198,757.520 NHEZ Local 100.000000 0.00 0.00 0.00 198,757.521.000000

Base 100.000000 0.00 0.00 0.00 198,757.52

31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34,182.510 NHFI Local 100.000000 0.00 0.00 0.00 34,182.511.000000

Base 100.000000 0.00 0.00 0.00 34,182.51
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31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

31,445.500 NHHM Local 100.000000 0.00 0.00 0.00 31,445.501.000000

Base 100.000000 0.00 0.00 0.00 31,445.50

31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

106,776.000 NHHO Local 100.000000 0.00 0.00 0.00 106,776.001.000000

Base 100.000000 0.00 0.00 0.00 106,776.00

31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,193.990 NHHY Local 100.000000 0.00 0.00 0.00 1,193.991.000000

Base 100.000000 0.00 0.00 0.00 1,193.99

31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,874.600 NHHZ Local 100.000000 0.00 0.00 0.00 1,874.601.000000

Base 100.000000 0.00 0.00 0.00 1,874.60

31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,515,316.380 NHIB Local 100.000000 0.00 0.00 0.00 1,515,316.381.000000

Base 100.000000 0.00 0.00 0.00 1,515,316.38

31 Dec 2030 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

73,755.000 NHID Local 100.000000 0.00 0.00 0.00 73,755.001.000000

Base 100.000000 0.00 0.00 0.00 73,755.00

0.154% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,089.150 NHDM Local 100.000000 0.00 0.00 0.00 12,089.151.000000

Base 100.000000 0.00 0.00 0.00 12,089.15
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31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

45,797.070 NHEB Local 100.000000 0.00 0.00 0.00 45,797.071.000000

Base 100.000000 0.00 0.00 0.00 45,797.07

31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,715,233.260 NHEN Local 100.000000 0.00 0.00 0.00 3,715,233.261.000000

Base 100.000000 0.00 0.00 0.00 3,715,233.26

31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

813.810 NHEU Local 100.000000 0.00 0.00 0.00 813.811.000000

Base 100.000000 0.00 0.00 0.00 813.81

31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

815,818.750 NHFI Local 100.000000 0.00 0.00 0.00 815,818.751.000000

Base 100.000000 0.00 0.00 0.00 815,818.75

31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

158,437.500 NHFJ Local 100.000000 0.00 0.00 0.00 158,437.501.000000

Base 100.000000 0.00 0.00 0.00 158,437.50

31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,336.840 NHHM Local 100.000000 0.00 0.00 0.00 1,336.841.000000

Base 100.000000 0.00 0.00 0.00 1,336.84

31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

34,325.560 NHHO Local 100.000000 0.00 0.00 0.00 34,325.561.000000

Base 100.000000 0.00 0.00 0.00 34,325.56
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31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

468,237.980 NHHP Local 100.000000 0.00 0.00 0.00 468,237.981.000000

Base 100.000000 0.00 0.00 0.00 468,237.98

31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

419,068.750 NHHW Local 100.000000 0.00 0.00 0.00 419,068.751.000000

Base 100.000000 0.00 0.00 0.00 419,068.75

31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,980.010 NHHY Local 100.000000 0.00 0.00 0.00 11,980.011.000000

Base 100.000000 0.00 0.00 0.00 11,980.01

31 Dec 2030 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

10,138.370 NHHZ Local 100.000000 0.00 0.00 0.00 10,138.371.000000

Base 100.000000 0.00 0.00 0.00 10,138.37

0.149% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

16,614.100 NHDM Local 100.000000 0.00 0.00 0.00 16,614.101.000000

Base 100.000000 0.00 0.00 0.00 16,614.10

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

1,140,873.470 NHDU Local 100.000000 0.00 0.00 0.00 1,140,873.471.000000

Base 100.000000 0.00 0.00 0.00 1,140,873.47

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

1,198,767.880 NHDY Local 100.000000 0.00 0.00 0.00 1,198,767.881.000000

Base 100.000000 0.00 0.00 0.00 1,198,767.88
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31 Dec 2030 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

43,007.460 NHEB Local 100.000000 0.00 0.00 0.00 43,007.461.000000

Base 100.000000 0.00 0.00 0.00 43,007.46

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

3,037.500 NHEU Local 100.000000 0.00 0.00 0.00 3,037.501.000000

Base 100.000000 0.00 0.00 0.00 3,037.50

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

991,269.650 NHEZ Local 100.000000 0.00 0.00 0.00 991,269.651.000000

Base 100.000000 0.00 0.00 0.00 991,269.65

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

523,671.450 NHFI Local 100.000000 0.00 0.00 0.00 523,671.451.000000

Base 100.000000 0.00 0.00 0.00 523,671.45

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

9,051.850 NHHL Local 100.000000 0.00 0.00 0.00 9,051.851.000000

Base 100.000000 0.00 0.00 0.00 9,051.85

0.154% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

861,370.980 NHHM Local 100.000000 0.00 0.00 0.00 861,370.981.000000

Base 100.000000 0.00 0.00 0.00 861,370.98

0.149% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

319,402.420 NHHO Local 100.000000 0.00 0.00 0.00 319,402.421.000000

Base 100.000000 0.00 0.00 0.00 319,402.42
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31 Dec 2030 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

155,740.620 NHHW Local 100.000000 0.00 0.00 0.00 155,740.621.000000

Base 100.000000 0.00 0.00 0.00 155,740.62

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

11,386.920 NHHY Local 100.000000 0.00 0.00 0.00 11,386.921.000000

Base 100.000000 0.00 0.00 0.00 11,386.92

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

20,198.990 NHHZ Local 100.000000 0.00 0.00 0.00 20,198.991.000000

Base 100.000000 0.00 0.00 0.00 20,198.99

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

1,000,878.300 NHIB Local 100.000000 0.00 0.00 0.00 1,000,878.301.000000

Base 100.000000 0.00 0.00 0.00 1,000,878.30

0.164% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,472.210 NHDM Local 100.000000 0.00 0.00 0.00 28,472.211.000000

Base 100.000000 0.00 0.00 0.00 28,472.21

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

104,555.140 NHDY Local 100.000000 0.00 0.00 0.00 104,555.141.000000

Base 100.000000 0.00 0.00 0.00 104,555.14

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

2,473,623.410 NHDZ Local 100.000000 0.00 0.00 0.00 2,473,623.411.000000

Base 100.000000 0.00 0.00 0.00 2,473,623.41
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31 Dec 2030 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

41,584.650 NHEB Local 100.000000 0.00 0.00 0.00 41,584.651.000000

Base 100.000000 0.00 0.00 0.00 41,584.65

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

225,751.250 NHEM Local 100.000000 0.00 0.00 0.00 225,751.251.000000

Base 100.000000 0.00 0.00 0.00 225,751.25

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

10,865.390 NHEU Local 100.000000 0.00 0.00 0.00 10,865.391.000000

Base 100.000000 0.00 0.00 0.00 10,865.39

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

373,411.960 NHEZ Local 100.000000 0.00 0.00 0.00 373,411.961.000000

Base 100.000000 0.00 0.00 0.00 373,411.96

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

1,167,248.040 NHFI Local 100.000000 0.00 0.00 0.00 1,167,248.041.000000

Base 100.000000 0.00 0.00 0.00 1,167,248.04

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

194,478.100 NHFJ Local 100.000000 0.00 0.00 0.00 194,478.101.000000

Base 100.000000 0.00 0.00 0.00 194,478.10

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

431,366.500 NHHP Local 100.000000 0.00 0.00 0.00 431,366.501.000000

Base 100.000000 0.00 0.00 0.00 431,366.50
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1.000% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

88,306.460 NHHV Local 100.000000 0.00 0.00 0.00 88,306.461.000000

Base 100.000000 0.00 0.00 0.00 88,306.46

0.164% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,080,123.090 NHHW Local 100.000000 0.00 0.00 0.00 3,080,123.091.000000

Base 100.000000 0.00 0.00 0.00 3,080,123.09

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

12,057.200 NHHY Local 100.000000 0.00 0.00 0.00 12,057.201.000000

Base 100.000000 0.00 0.00 0.00 12,057.20

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

57,358.030 NHHZ Local 100.000000 0.00 0.00 0.00 57,358.031.000000

Base 100.000000 0.00 0.00 0.00 57,358.03

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

513,920.040 NHIB Local 100.000000 0.00 0.00 0.00 513,920.041.000000

Base 100.000000 0.00 0.00 0.00 513,920.04

31 Dec 2030 21 Nov 2011 21 Nov 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

1.000% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

451,171.070 NHIH Local 100.000000 0.00 0.00 0.00 451,171.071.000000

Base 100.000000 0.00 0.00 0.00 451,171.07



Prepared by State StreetPage 89

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.150% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,503.360 NHDM Local 100.000000 0.00 0.00 0.00 21,503.361.000000

Base 100.000000 0.00 0.00 0.00 21,503.36

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

476,866.130 NHEB Local 100.000000 0.00 0.00 0.00 476,866.131.000000

Base 100.000000 0.00 0.00 0.00 476,866.13

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

4,534.990 NHEU Local 100.000000 0.00 0.00 0.00 4,534.991.000000

Base 100.000000 0.00 0.00 0.00 4,534.99

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

5,831.840 NHEX Local 100.000000 0.00 0.00 0.00 5,831.841.000000

Base 100.000000 0.00 0.00 0.00 5,831.84

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

235,876.390 NHEZ Local 100.000000 0.00 0.00 0.00 235,876.391.000000

Base 100.000000 0.00 0.00 0.00 235,876.39

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

25,343.510 NHHM Local 100.000000 0.00 0.00 0.00 25,343.511.000000

Base 100.000000 0.00 0.00 0.00 25,343.51

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

1,911,163.660 NHHP Local 100.000000 0.00 0.00 0.00 1,911,163.661.000000

Base 100.000000 0.00 0.00 0.00 1,911,163.66
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,289.860 NHHY Local 100.000000 0.00 0.00 0.00 17,289.861.000000

Base 100.000000 0.00 0.00 0.00 17,289.86

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

23,885.470 NHHZ Local 100.000000 0.00 0.00 0.00 23,885.471.000000

Base 100.000000 0.00 0.00 0.00 23,885.47

0.161% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,267.490 NHDM Local 100.000000 0.00 0.00 0.00 11,267.491.000000

Base 100.000000 0.00 0.00 0.00 11,267.49

31 Dec 2030 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,220.550 NHDU Local 100.000000 0.00 0.00 0.00 8,220.551.000000

Base 100.000000 0.00 0.00 0.00 8,220.55

31 Dec 2030 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

32,896.470 NHEB Local 100.000000 0.00 0.00 0.00 32,896.471.000000

Base 100.000000 0.00 0.00 0.00 32,896.47

31 Dec 2030 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,339.200 NHEU Local 100.000000 0.00 0.00 0.00 1,339.201.000000

Base 100.000000 0.00 0.00 0.00 1,339.20

31 Dec 2030 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,751.330 NHEX Local 100.000000 0.00 0.00 0.00 5,751.331.000000

Base 100.000000 0.00 0.00 0.00 5,751.33
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

228,306.540 NHEZ Local 100.000000 0.00 0.00 0.00 228,306.541.000000

Base 100.000000 0.00 0.00 0.00 228,306.54

31 Dec 2030 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,185.120 NHHM Local 100.000000 0.00 0.00 0.00 13,185.121.000000

Base 100.000000 0.00 0.00 0.00 13,185.12

31 Dec 2030 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

525,219.340 NHHP Local 100.000000 0.00 0.00 0.00 525,219.341.000000

Base 100.000000 0.00 0.00 0.00 525,219.34

31 Dec 2030 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,052.740 NHHY Local 100.000000 0.00 0.00 0.00 11,052.741.000000

Base 100.000000 0.00 0.00 0.00 11,052.74

31 Dec 2030 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,099.610 NHHZ Local 100.000000 0.00 0.00 0.00 8,099.611.000000

Base 100.000000 0.00 0.00 0.00 8,099.61

0.160% 31 Dec 203086199E9B7 25 Nov 2011 25 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

179,081.340 NHDF Local 100.000000 0.00 0.00 0.00 179,081.341.000000

Base 100.000000 0.00 0.00 0.00 179,081.34

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

27,461.180 NHDM Local 100.000000 0.00 0.00 0.00 27,461.181.000000

Base 100.000000 0.00 0.00 0.00 27,461.18
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 25 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,039.840 NHDX Local 100.000000 0.00 0.00 0.00 2,039.841.000000

Base 100.000000 0.00 0.00 0.00 2,039.84

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

762,247.870 NHDY Local 100.000000 0.00 0.00 0.00 762,247.871.000000

Base 100.000000 0.00 0.00 0.00 762,247.87

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

518,423.550 NHDZ Local 100.000000 0.00 0.00 0.00 518,423.551.000000

Base 100.000000 0.00 0.00 0.00 518,423.55

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

78,155.760 NHEB Local 100.000000 0.00 0.00 0.00 78,155.761.000000

Base 100.000000 0.00 0.00 0.00 78,155.76

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

840,856.920 NHEN Local 100.000000 0.00 0.00 0.00 840,856.921.000000

Base 100.000000 0.00 0.00 0.00 840,856.92

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

17,996.140 NHEU Local 100.000000 0.00 0.00 0.00 17,996.141.000000

Base 100.000000 0.00 0.00 0.00 17,996.14

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

4,156.350 NHEX Local 100.000000 0.00 0.00 0.00 4,156.351.000000

Base 100.000000 0.00 0.00 0.00 4,156.35
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 25 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

506.250 NHEY Local 100.000000 0.00 0.00 0.00 506.251.000000

Base 100.000000 0.00 0.00 0.00 506.25

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

227,946.370 NHEZ Local 100.000000 0.00 0.00 0.00 227,946.371.000000

Base 100.000000 0.00 0.00 0.00 227,946.37

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

339,572.750 NHFI Local 100.000000 0.00 0.00 0.00 339,572.751.000000

Base 100.000000 0.00 0.00 0.00 339,572.75

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

454,248.760 NHFJ Local 100.000000 0.00 0.00 0.00 454,248.761.000000

Base 100.000000 0.00 0.00 0.00 454,248.76

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

41,742.600 NHFS Local 100.000000 0.00 0.00 0.00 41,742.601.000000

Base 100.000000 0.00 0.00 0.00 41,742.60

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

71,986.900 NHHL Local 100.000000 0.00 0.00 0.00 71,986.901.000000

Base 100.000000 0.00 0.00 0.00 71,986.90

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

881.700 NHHM Local 100.000000 0.00 0.00 0.00 881.701.000000

Base 100.000000 0.00 0.00 0.00 881.70
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 25 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

331,300.290 NHHO Local 100.000000 0.00 0.00 0.00 331,300.291.000000

Base 100.000000 0.00 0.00 0.00 331,300.29

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

870,949.030 NHHP Local 100.000000 0.00 0.00 0.00 870,949.031.000000

Base 100.000000 0.00 0.00 0.00 870,949.03

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

7,593,327.860 NHHW Local 100.000000 0.00 0.00 0.00 7,593,327.861.000000

Base 100.000000 0.00 0.00 0.00 7,593,327.86

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

7,894.530 NHHY Local 100.000000 0.00 0.00 0.00 7,894.531.000000

Base 100.000000 0.00 0.00 0.00 7,894.53

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

7,809.010 NHHZ Local 100.000000 0.00 0.00 0.00 7,809.011.000000

Base 100.000000 0.00 0.00 0.00 7,809.01

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

223,219.820 NHID Local 100.000000 0.00 0.00 0.00 223,219.821.000000

Base 100.000000 0.00 0.00 0.00 223,219.82

0.172% 31 Dec 203086199E9B7 28 Nov 2011 28 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

166,638.990 NHDF Local 100.000000 0.00 0.00 0.00 166,638.991.000000

Base 100.000000 0.00 0.00 0.00 166,638.99
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Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 28 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,289.930 NHDM Local 100.000000 0.00 0.00 0.00 3,289.931.000000

Base 100.000000 0.00 0.00 0.00 3,289.93

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

4,213.500 NHDU Local 100.000000 0.00 0.00 0.00 4,213.501.000000

Base 100.000000 0.00 0.00 0.00 4,213.50

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

392,483.160 NHDZ Local 100.000000 0.00 0.00 0.00 392,483.161.000000

Base 100.000000 0.00 0.00 0.00 392,483.16

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

31,507.860 NHEB Local 100.000000 0.00 0.00 0.00 31,507.861.000000

Base 100.000000 0.00 0.00 0.00 31,507.86

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

150,557.720 NHEN Local 100.000000 0.00 0.00 0.00 150,557.721.000000

Base 100.000000 0.00 0.00 0.00 150,557.72

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

1,949.000 NHEU Local 100.000000 0.00 0.00 0.00 1,949.001.000000

Base 100.000000 0.00 0.00 0.00 1,949.00

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

4,343.650 NHEX Local 100.000000 0.00 0.00 0.00 4,343.651.000000

Base 100.000000 0.00 0.00 0.00 4,343.65
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 28 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,024.600 NHEZ Local 100.000000 0.00 0.00 0.00 8,024.601.000000

Base 100.000000 0.00 0.00 0.00 8,024.60

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

447,607.090 NHFJ Local 100.000000 0.00 0.00 0.00 447,607.091.000000

Base 100.000000 0.00 0.00 0.00 447,607.09

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

7,667.230 NHHJ Local 100.000000 0.00 0.00 0.00 7,667.231.000000

Base 100.000000 0.00 0.00 0.00 7,667.23

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

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

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

35,503.500 NHHO Local 100.000000 0.00 0.00 0.00 35,503.501.000000

Base 100.000000 0.00 0.00 0.00 35,503.50

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

420,852.690 NHHP Local 100.000000 0.00 0.00 0.00 420,852.691.000000

Base 100.000000 0.00 0.00 0.00 420,852.69

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

12,722.220 NHHW Local 100.000000 0.00 0.00 0.00 12,722.221.000000

Base 100.000000 0.00 0.00 0.00 12,722.22
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Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 28 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,639.700 NHHY Local 100.000000 0.00 0.00 0.00 3,639.701.000000

Base 100.000000 0.00 0.00 0.00 3,639.70

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

3,667.750 NHHZ Local 100.000000 0.00 0.00 0.00 3,667.751.000000

Base 100.000000 0.00 0.00 0.00 3,667.75

1.000% 31 Dec 203086199E9B7 28 Nov 2011 28 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

570.000 NHIH Local 100.000000 0.00 0.00 0.00 570.001.000000

Base 100.000000 0.00 0.00 0.00 570.00

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

12,370,716.080 NHIL Local 100.000000 0.00 0.00 0.00 12,370,716.081.000000

Base 100.000000 0.00 0.00 0.00 12,370,716.08

0.167% 31 Dec 203086199E9B7 29 Nov 2011 29 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,173.200 NHDM Local 100.000000 0.00 0.00 0.00 2,173.201.000000

Base 100.000000 0.00 0.00 0.00 2,173.20

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

4,008.000 NHDY Local 100.000000 0.00 0.00 0.00 4,008.001.000000

Base 100.000000 0.00 0.00 0.00 4,008.00

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

257,703.370 NHDZ Local 100.000000 0.00 0.00 0.00 257,703.371.000000

Base 100.000000 0.00 0.00 0.00 257,703.37
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Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Nov 2011 29 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

52,636.920 NHEB Local 100.000000 0.00 0.00 0.00 52,636.921.000000

Base 100.000000 0.00 0.00 0.00 52,636.92

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

1,927,061.000 NHEM Local 100.000000 0.00 0.00 0.00 1,927,061.001.000000

Base 100.000000 0.00 0.00 0.00 1,927,061.00

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

380,703.880 NHEN Local 100.000000 0.00 0.00 0.00 380,703.881.000000

Base 100.000000 0.00 0.00 0.00 380,703.88

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

9,905.800 NHEU Local 100.000000 0.00 0.00 0.00 9,905.801.000000

Base 100.000000 0.00 0.00 0.00 9,905.80

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

3,668.400 NHEZ Local 100.000000 0.00 0.00 0.00 3,668.401.000000

Base 100.000000 0.00 0.00 0.00 3,668.40

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

78,802.500 NHFI Local 100.000000 0.00 0.00 0.00 78,802.501.000000

Base 100.000000 0.00 0.00 0.00 78,802.50

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

9,779.700 NHHJ Local 100.000000 0.00 0.00 0.00 9,779.701.000000

Base 100.000000 0.00 0.00 0.00 9,779.70
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Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.172% 31 Dec 203086199E9B7 29 Nov 2011 29 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

50,585.060 NHHM Local 100.000000 0.00 0.00 0.00 50,585.061.000000

Base 100.000000 0.00 0.00 0.00 50,585.06

0.167% 31 Dec 203086199E9B7 29 Nov 2011 29 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,194.640 NHHP Local 100.000000 0.00 0.00 0.00 20,194.641.000000

Base 100.000000 0.00 0.00 0.00 20,194.64

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

0.020 NHHW Local 100.000000 0.00 0.00 0.00 0.021.000000

Base 100.000000 0.00 0.00 0.00 0.02

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

188,208.600 NHHY Local 100.000000 0.00 0.00 0.00 188,208.601.000000

Base 100.000000 0.00 0.00 0.00 188,208.60

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

16,804.870 NHHZ Local 100.000000 0.00 0.00 0.00 16,804.871.000000

Base 100.000000 0.00 0.00 0.00 16,804.87

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

12,603,876.220 NHIL Local 100.000000 0.00 0.00 0.00 12,603,876.221.000000

Base 100.000000 0.00 0.00 0.00 12,603,876.22

0.167% 31 Dec 203086199E9B7 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

179,033.570 NHDF Local 100.000000 0.00 0.00 0.00 179,033.571.000000

Base 100.000000 0.00 0.00 0.00 179,033.57
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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 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

73,736.870 NHDM Local 100.000000 0.00 0.00 0.00 73,736.871.000000

Base 100.000000 0.00 0.00 0.00 73,736.87

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,962.020 NHDX Local 100.000000 0.00 0.00 0.00 17,962.021.000000

Base 100.000000 0.00 0.00 0.00 17,962.02

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,806.000 NHDY Local 100.000000 0.00 0.00 0.00 18,806.001.000000

Base 100.000000 0.00 0.00 0.00 18,806.00

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

212,317.250 NHDZ Local 100.000000 0.00 0.00 0.00 212,317.251.000000

Base 100.000000 0.00 0.00 0.00 212,317.25

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,025.680 NHEB Local 100.000000 0.00 0.00 0.00 22,025.681.000000

Base 100.000000 0.00 0.00 0.00 22,025.68

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

281,254.750 NHEM Local 100.000000 0.00 0.00 0.00 281,254.751.000000

Base 100.000000 0.00 0.00 0.00 281,254.75

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,061,518.450 NHEN Local 100.000000 0.00 0.00 0.00 1,061,518.451.000000

Base 100.000000 0.00 0.00 0.00 1,061,518.45
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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 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

44,839.200 NHEU Local 100.000000 0.00 0.00 0.00 44,839.201.000000

Base 100.000000 0.00 0.00 0.00 44,839.20

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

7,553.640 NHEZ Local 100.000000 0.00 0.00 0.00 7,553.641.000000

Base 100.000000 0.00 0.00 0.00 7,553.64

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

27,020.000 NHFI Local 100.000000 0.00 0.00 0.00 27,020.001.000000

Base 100.000000 0.00 0.00 0.00 27,020.00

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

28,741.760 NHHM Local 100.000000 0.00 0.00 0.00 28,741.761.000000

Base 100.000000 0.00 0.00 0.00 28,741.76

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

91,700.000 NHHW Local 100.000000 0.00 0.00 0.00 91,700.001.000000

Base 100.000000 0.00 0.00 0.00 91,700.00

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

16,709.250 NHHY Local 100.000000 0.00 0.00 0.00 16,709.251.000000

Base 100.000000 0.00 0.00 0.00 16,709.25

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

30,902.030 NHHZ Local 100.000000 0.00 0.00 0.00 30,902.031.000000

Base 100.000000 0.00 0.00 0.00 30,902.03
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

4,231.600 NHIH Local 100.000000 0.00 0.00 0.00 4,231.601.000000

Base 100.000000 0.00 0.00 0.00 4,231.60

0.168% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,442,176.490 NHDF Local 100.000000 0.00 0.00 0.00 1,442,176.491.000000

Base 100.000000 0.00 0.00 0.00 1,442,176.49

0.167% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2.240 NHDG Local 100.000000 0.00 0.00 0.00 2.241.000000

Base 100.000000 0.00 0.00 0.00 2.24

0.168% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

314,139.710 NHDM Local 100.000000 0.00 0.00 0.00 314,139.711.000000

Base 100.000000 0.00 0.00 0.00 314,139.71

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

296,205.690 NHDX Local 100.000000 0.00 0.00 0.00 296,205.691.000000

Base 100.000000 0.00 0.00 0.00 296,205.69

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

6,483.710 NHDY Local 100.000000 0.00 0.00 0.00 6,483.711.000000

Base 100.000000 0.00 0.00 0.00 6,483.71

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

119,995.910 NHDZ Local 100.000000 0.00 0.00 0.00 119,995.911.000000

Base 100.000000 0.00 0.00 0.00 119,995.91
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

38,560.500 NHEB Local 100.000000 0.00 0.00 0.00 38,560.501.000000

Base 100.000000 0.00 0.00 0.00 38,560.50

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

20.120 NHEG Local 100.000000 0.00 0.00 0.00 20.121.000000

Base 100.000000 0.00 0.00 0.00 20.12

0.167% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

179.410 NHEH Local 100.000000 0.00 0.00 0.00 179.411.000000

Base 100.000000 0.00 0.00 0.00 179.41

0.168% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,554,835.570 NHEM Local 100.000000 0.00 0.00 0.00 2,554,835.571.000000

Base 100.000000 0.00 0.00 0.00 2,554,835.57

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

60,938.910 NHEU Local 100.000000 0.00 0.00 0.00 60,938.911.000000

Base 100.000000 0.00 0.00 0.00 60,938.91

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

20,241.500 NHEX Local 100.000000 0.00 0.00 0.00 20,241.501.000000

Base 100.000000 0.00 0.00 0.00 20,241.50

0.167% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,746.620 NHEY Local 100.000000 0.00 0.00 0.00 3,746.621.000000

Base 100.000000 0.00 0.00 0.00 3,746.62
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.168% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

895.870 NHFI Local 100.000000 0.00 0.00 0.00 895.871.000000

Base 100.000000 0.00 0.00 0.00 895.87

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

329,813.530 NHFJ Local 100.000000 0.00 0.00 0.00 329,813.531.000000

Base 100.000000 0.00 0.00 0.00 329,813.53

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

5,143,061.040 NHFS Local 100.000000 0.00 0.00 0.00 5,143,061.041.000000

Base 100.000000 0.00 0.00 0.00 5,143,061.04

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

18.520 NHFV Local 100.000000 0.00 0.00 0.00 18.521.000000

Base 100.000000 0.00 0.00 0.00 18.52

0.168% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

292.710 NHHJ Local 100.000000 0.00 0.00 0.00 292.711.000000

Base 100.000000 0.00 0.00 0.00 292.71

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

1,365,635.610 NHHL Local 100.000000 0.00 0.00 0.00 1,365,635.611.000000

Base 100.000000 0.00 0.00 0.00 1,365,635.61

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

55,422.040 NHHW Local 100.000000 0.00 0.00 0.00 55,422.041.000000

Base 100.000000 0.00 0.00 0.00 55,422.04
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

218,342.320 NHHY Local 100.000000 0.00 0.00 0.00 218,342.321.000000

Base 100.000000 0.00 0.00 0.00 218,342.32

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

46,994.440 NHHZ Local 100.000000 0.00 0.00 0.00 46,994.441.000000

Base 100.000000 0.00 0.00 0.00 46,994.44

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

3,699.330 NHIB Local 100.000000 0.00 0.00 0.00 3,699.331.000000

Base 100.000000 0.00 0.00 0.00 3,699.33

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

79,056.890 NHID Local 100.000000 0.00 0.00 0.00 79,056.891.000000

Base 100.000000 0.00 0.00 0.00 79,056.89

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

539,384.940 NHIH Local 100.000000 0.00 0.00 0.00 539,384.941.000000

Base 100.000000 0.00 0.00 0.00 539,384.94

0.161% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

391,503.860 NHDF Local 100.000000 0.00 0.00 0.00 391,503.861.000000

Base 100.000000 0.00 0.00 0.00 391,503.86

31 Dec 2030 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

61,470.390 NHDM Local 100.000000 0.00 0.00 0.00 61,470.391.000000

Base 100.000000 0.00 0.00 0.00 61,470.39
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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 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

76,063.880 NHEB Local 100.000000 0.00 0.00 0.00 76,063.881.000000

Base 100.000000 0.00 0.00 0.00 76,063.88

31 Dec 2030 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

389,770.910 NHEH Local 100.000000 0.00 0.00 0.00 389,770.911.000000

Base 100.000000 0.00 0.00 0.00 389,770.91

31 Dec 2030 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

33,062.420 NHEU Local 100.000000 0.00 0.00 0.00 33,062.421.000000

Base 100.000000 0.00 0.00 0.00 33,062.42

31 Dec 2030 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,402,498.160 NHFI Local 100.000000 0.00 0.00 0.00 3,402,498.161.000000

Base 100.000000 0.00 0.00 0.00 3,402,498.16

0.168% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

95,962.780 NHHG Local 100.000000 0.00 0.00 0.00 95,962.781.000000

Base 100.000000 0.00 0.00 0.00 95,962.78

0.161% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,511,000.600 NHHM Local 100.000000 0.00 0.00 0.00 1,511,000.601.000000

Base 100.000000 0.00 0.00 0.00 1,511,000.60

31 Dec 2030 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

171,200.870 NHHO Local 100.000000 0.00 0.00 0.00 171,200.871.000000

Base 100.000000 0.00 0.00 0.00 171,200.87
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

1.000% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

474,085.630 NHHV Local 100.000000 0.00 0.00 0.00 474,085.631.000000

Base 100.000000 0.00 0.00 0.00 474,085.63

0.161% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,447,537.670 NHHW Local 100.000000 0.00 0.00 0.00 1,447,537.671.000000

Base 100.000000 0.00 0.00 0.00 1,447,537.67

31 Dec 2030 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,352.400 NHHY Local 100.000000 0.00 0.00 0.00 22,352.401.000000

Base 100.000000 0.00 0.00 0.00 22,352.40

31 Dec 2030 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,904.930 NHHZ Local 100.000000 0.00 0.00 0.00 18,904.931.000000

Base 100.000000 0.00 0.00 0.00 18,904.93

31 Dec 2030 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,888.210 NHIB Local 100.000000 0.00 0.00 0.00 5,888.211.000000

Base 100.000000 0.00 0.00 0.00 5,888.21

1.000% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

255,747.280 NHIL Local 100.000000 0.00 0.00 0.00 255,747.281.000000

Base 100.000000 0.00 0.00 0.00 255,747.28

0.155% 31 Dec 203086199E9B7 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

465,843.460 NHDF Local 100.000000 0.00 0.00 0.00 465,843.461.000000

Base 100.000000 0.00 0.00 0.00 465,843.46
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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 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,557.280 NHDM Local 100.000000 0.00 0.00 0.00 13,557.281.000000

Base 100.000000 0.00 0.00 0.00 13,557.28

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

5,305.320 NHDU Local 100.000000 0.00 0.00 0.00 5,305.321.000000

Base 100.000000 0.00 0.00 0.00 5,305.32

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

1,137,769.910 NHDY Local 100.000000 0.00 0.00 0.00 1,137,769.911.000000

Base 100.000000 0.00 0.00 0.00 1,137,769.91

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

19,126.600 NHDZ Local 100.000000 0.00 0.00 0.00 19,126.601.000000

Base 100.000000 0.00 0.00 0.00 19,126.60

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

121,384.770 NHEB Local 100.000000 0.00 0.00 0.00 121,384.771.000000

Base 100.000000 0.00 0.00 0.00 121,384.77

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

13,181.500 NHEU Local 100.000000 0.00 0.00 0.00 13,181.501.000000

Base 100.000000 0.00 0.00 0.00 13,181.50

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

3,614.580 NHEX Local 100.000000 0.00 0.00 0.00 3,614.581.000000

Base 100.000000 0.00 0.00 0.00 3,614.58
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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 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,717,644.100 NHFS Local 100.000000 0.00 0.00 0.00 1,717,644.101.000000

Base 100.000000 0.00 0.00 0.00 1,717,644.10

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

161,451.950 NHHL Local 100.000000 0.00 0.00 0.00 161,451.951.000000

Base 100.000000 0.00 0.00 0.00 161,451.95

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

18,735.990 NHHM Local 100.000000 0.00 0.00 0.00 18,735.991.000000

Base 100.000000 0.00 0.00 0.00 18,735.99

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

421.730 NHHY Local 100.000000 0.00 0.00 0.00 421.731.000000

Base 100.000000 0.00 0.00 0.00 421.73

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

1,977.950 NHHZ Local 100.000000 0.00 0.00 0.00 1,977.951.000000

Base 100.000000 0.00 0.00 0.00 1,977.95

0.163% 31 Dec 203086199E9B7 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,407,325.230 NHDF Local 100.000000 0.00 0.00 0.00 2,407,325.231.000000

Base 100.000000 0.00 0.00 0.00 2,407,325.23

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

148,794.930 NHDM Local 100.000000 0.00 0.00 0.00 148,794.931.000000

Base 100.000000 0.00 0.00 0.00 148,794.93
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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 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

165,856.030 NHDY Local 100.000000 0.00 0.00 0.00 165,856.031.000000

Base 100.000000 0.00 0.00 0.00 165,856.03

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

597,582.620 NHEB Local 100.000000 0.00 0.00 0.00 597,582.621.000000

Base 100.000000 0.00 0.00 0.00 597,582.62

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

610,418.500 NHEM Local 100.000000 0.00 0.00 0.00 610,418.501.000000

Base 100.000000 0.00 0.00 0.00 610,418.50

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

2,189.880 NHEU Local 100.000000 0.00 0.00 0.00 2,189.881.000000

Base 100.000000 0.00 0.00 0.00 2,189.88

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

61,127.090 NHEY Local 100.000000 0.00 0.00 0.00 61,127.091.000000

Base 100.000000 0.00 0.00 0.00 61,127.09

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

2,796,003.630 NHFI Local 100.000000 0.00 0.00 0.00 2,796,003.631.000000

Base 100.000000 0.00 0.00 0.00 2,796,003.63

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

164,275.500 NHHO Local 100.000000 0.00 0.00 0.00 164,275.501.000000

Base 100.000000 0.00 0.00 0.00 164,275.50

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

856,018.800 NHHP Local 100.000000 0.00 0.00 0.00 856,018.801.000000

Base 100.000000 0.00 0.00 0.00 856,018.80

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

1,305,060.170 NHHW Local 100.000000 0.00 0.00 0.00 1,305,060.171.000000

Base 100.000000 0.00 0.00 0.00 1,305,060.17

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

109,569.380 NHHY Local 100.000000 0.00 0.00 0.00 109,569.381.000000

Base 100.000000 0.00 0.00 0.00 109,569.38

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

4,082.450 NHHZ Local 100.000000 0.00 0.00 0.00 4,082.451.000000

Base 100.000000 0.00 0.00 0.00 4,082.45

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

1,188.000 NHIH Local 100.000000 0.00 0.00 0.00 1,188.001.000000

Base 100.000000 0.00 0.00 0.00 1,188.00

0.166% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

549,610.970 NHDU Local 100.000000 0.00 0.00 0.00 549,610.971.000000

Base 100.000000 0.00 0.00 0.00 549,610.97
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Shares/Par/Contracts Exchange Rate Fund

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

1,960.000 NHDX Local 100.000000 0.00 0.00 0.00 1,960.001.000000

Base 100.000000 0.00 0.00 0.00 1,960.00

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

1,473,333.990 NHDY Local 100.000000 0.00 0.00 0.00 1,473,333.991.000000

Base 100.000000 0.00 0.00 0.00 1,473,333.99

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

98,685.950 NHEB Local 100.000000 0.00 0.00 0.00 98,685.951.000000

Base 100.000000 0.00 0.00 0.00 98,685.95

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

63,152.000 NHEN Local 100.000000 0.00 0.00 0.00 63,152.001.000000

Base 100.000000 0.00 0.00 0.00 63,152.00

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

446,350.200 NHEU Local 100.000000 0.00 0.00 0.00 446,350.201.000000

Base 100.000000 0.00 0.00 0.00 446,350.20

31 Dec 2030 07 Dec 2011 07 Dec 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

0.155% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,852.540 NHHJ Local 100.000000 0.00 0.00 0.00 8,852.541.000000

Base 100.000000 0.00 0.00 0.00 8,852.54
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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

0.166% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,345.720 NHHY Local 100.000000 0.00 0.00 0.00 4,345.721.000000

Base 100.000000 0.00 0.00 0.00 4,345.72

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

4,330.290 NHHZ Local 100.000000 0.00 0.00 0.00 4,330.291.000000

Base 100.000000 0.00 0.00 0.00 4,330.29

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

618,360.970 NHIB Local 100.000000 0.00 0.00 0.00 618,360.971.000000

Base 100.000000 0.00 0.00 0.00 618,360.97

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

1,864.000 NHIH Local 100.000000 0.00 0.00 0.00 1,864.001.000000

Base 100.000000 0.00 0.00 0.00 1,864.00

0.164% 31 Dec 203086199E9B7 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

599,441.200 NHDF Local 100.000000 0.00 0.00 0.00 599,441.201.000000

Base 100.000000 0.00 0.00 0.00 599,441.20

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

120,968.440 NHDM Local 100.000000 0.00 0.00 0.00 120,968.441.000000

Base 100.000000 0.00 0.00 0.00 120,968.44

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

4,242.000 NHDX Local 100.000000 0.00 0.00 0.00 4,242.001.000000

Base 100.000000 0.00 0.00 0.00 4,242.00
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Shares/Par/Contracts Exchange Rate Fund
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Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

1,553.290 NHDY Local 100.000000 0.00 0.00 0.00 1,553.291.000000

Base 100.000000 0.00 0.00 0.00 1,553.29

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

60,725.930 NHEB Local 100.000000 0.00 0.00 0.00 60,725.931.000000

Base 100.000000 0.00 0.00 0.00 60,725.93

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

492,944.750 NHEM Local 100.000000 0.00 0.00 0.00 492,944.751.000000

Base 100.000000 0.00 0.00 0.00 492,944.75

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

3,586,303.010 NHEN Local 100.000000 0.00 0.00 0.00 3,586,303.011.000000

Base 100.000000 0.00 0.00 0.00 3,586,303.01

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

390,540.700 NHEU Local 100.000000 0.00 0.00 0.00 390,540.701.000000

Base 100.000000 0.00 0.00 0.00 390,540.70

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

2,500.000 NHEY 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

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

1,735,421.740 NHFI Local 100.000000 0.00 0.00 0.00 1,735,421.741.000000

Base 100.000000 0.00 0.00 0.00 1,735,421.74
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

105,024.920 NHHL Local 100.000000 0.00 0.00 0.00 105,024.921.000000

Base 100.000000 0.00 0.00 0.00 105,024.92

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

2,869,477.860 NHHM Local 100.000000 0.00 0.00 0.00 2,869,477.861.000000

Base 100.000000 0.00 0.00 0.00 2,869,477.86

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

30,108.380 NHHO Local 100.000000 0.00 0.00 0.00 30,108.381.000000

Base 100.000000 0.00 0.00 0.00 30,108.38

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

36,900.550 NHHV Local 100.000000 0.00 0.00 0.00 36,900.551.000000

Base 100.000000 0.00 0.00 0.00 36,900.55

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

65,523.580 NHHY Local 100.000000 0.00 0.00 0.00 65,523.581.000000

Base 100.000000 0.00 0.00 0.00 65,523.58

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

3,076.800 NHHZ Local 100.000000 0.00 0.00 0.00 3,076.801.000000

Base 100.000000 0.00 0.00 0.00 3,076.80

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

53,528.280 NHIB Local 100.000000 0.00 0.00 0.00 53,528.281.000000

Base 100.000000 0.00 0.00 0.00 53,528.28
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

16,001.000 NHIH Local 100.000000 0.00 0.00 0.00 16,001.001.000000

Base 100.000000 0.00 0.00 0.00 16,001.00

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

565,895.760 NHIL Local 100.000000 0.00 0.00 0.00 565,895.761.000000

Base 100.000000 0.00 0.00 0.00 565,895.76

0.169% 31 Dec 203086199E9B7 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

263,691.550 NHDF Local 100.000000 0.00 0.00 0.00 263,691.551.000000

Base 100.000000 0.00 0.00 0.00 263,691.55

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

300,311.810 NHDM Local 100.000000 0.00 0.00 0.00 300,311.811.000000

Base 100.000000 0.00 0.00 0.00 300,311.81

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,067,021.370 NHDU Local 100.000000 0.00 0.00 0.00 1,067,021.371.000000

Base 100.000000 0.00 0.00 0.00 1,067,021.37

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

796,713.200 NHDX Local 100.000000 0.00 0.00 0.00 796,713.201.000000

Base 100.000000 0.00 0.00 0.00 796,713.20

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,892.000 NHDZ Local 100.000000 0.00 0.00 0.00 8,892.001.000000

Base 100.000000 0.00 0.00 0.00 8,892.00
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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

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

304,013.000 NHEN Local 100.000000 0.00 0.00 0.00 304,013.001.000000

Base 100.000000 0.00 0.00 0.00 304,013.00

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

148,514.050 NHEU Local 100.000000 0.00 0.00 0.00 148,514.051.000000

Base 100.000000 0.00 0.00 0.00 148,514.05

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

446,711.610 NHEX Local 100.000000 0.00 0.00 0.00 446,711.611.000000

Base 100.000000 0.00 0.00 0.00 446,711.61

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,093.500 NHEY Local 100.000000 0.00 0.00 0.00 3,093.501.000000

Base 100.000000 0.00 0.00 0.00 3,093.50

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

348,546.740 NHEZ Local 100.000000 0.00 0.00 0.00 348,546.741.000000

Base 100.000000 0.00 0.00 0.00 348,546.74

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

21,147.180 NHHM Local 100.000000 0.00 0.00 0.00 21,147.181.000000

Base 100.000000 0.00 0.00 0.00 21,147.18

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

208,426.380 NHHO Local 100.000000 0.00 0.00 0.00 208,426.381.000000

Base 100.000000 0.00 0.00 0.00 208,426.38
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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 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

40,952.300 NHHV Local 100.000000 0.00 0.00 0.00 40,952.301.000000

Base 100.000000 0.00 0.00 0.00 40,952.30

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

94,866.860 NHHY Local 100.000000 0.00 0.00 0.00 94,866.861.000000

Base 100.000000 0.00 0.00 0.00 94,866.86

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

321,844.650 NHHZ Local 100.000000 0.00 0.00 0.00 321,844.651.000000

Base 100.000000 0.00 0.00 0.00 321,844.65

31 Dec 2030 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

87,971.500 NHIH Local 100.000000 0.00 0.00 0.00 87,971.501.000000

Base 100.000000 0.00 0.00 0.00 87,971.50

0.171% 31 Dec 203086199E9B7 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

430,800.440 NHDF Local 100.000000 0.00 0.00 0.00 430,800.441.000000

Base 100.000000 0.00 0.00 0.00 430,800.44

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

339,693.930 NHDM Local 100.000000 0.00 0.00 0.00 339,693.931.000000

Base 100.000000 0.00 0.00 0.00 339,693.93

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

250,693.410 NHDX Local 100.000000 0.00 0.00 0.00 250,693.411.000000

Base 100.000000 0.00 0.00 0.00 250,693.41
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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 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

59,202.500 NHDZ Local 100.000000 0.00 0.00 0.00 59,202.501.000000

Base 100.000000 0.00 0.00 0.00 59,202.50

0.161% 31 Dec 203086199E9B7 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

71,494.900 NHEG Local 100.000000 0.00 0.00 0.00 71,494.901.000000

Base 100.000000 0.00 0.00 0.00 71,494.90

0.171% 31 Dec 203086199E9B7 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,263,276.750 NHEM Local 100.000000 0.00 0.00 0.00 1,263,276.751.000000

Base 100.000000 0.00 0.00 0.00 1,263,276.75

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

793,434.320 NHEN Local 100.000000 0.00 0.00 0.00 793,434.321.000000

Base 100.000000 0.00 0.00 0.00 793,434.32

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

132,248.340 NHEU Local 100.000000 0.00 0.00 0.00 132,248.341.000000

Base 100.000000 0.00 0.00 0.00 132,248.34

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

4,020.500 NHEY Local 100.000000 0.00 0.00 0.00 4,020.501.000000

Base 100.000000 0.00 0.00 0.00 4,020.50

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

29,224.110 NHEZ Local 100.000000 0.00 0.00 0.00 29,224.111.000000

Base 100.000000 0.00 0.00 0.00 29,224.11
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

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

365,768.750 NHFI Local 100.000000 0.00 0.00 0.00 365,768.751.000000

Base 100.000000 0.00 0.00 0.00 365,768.75

31 Dec 2030 12 Dec 2011 12 Dec 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

0.164% 31 Dec 203086199E9B7 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

103,481.020 NHFS Local 100.000000 0.00 0.00 0.00 103,481.021.000000

Base 100.000000 0.00 0.00 0.00 103,481.02

0.171% 31 Dec 203086199E9B7 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,298,676.840 NHHM Local 100.000000 0.00 0.00 0.00 1,298,676.841.000000

Base 100.000000 0.00 0.00 0.00 1,298,676.84

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

79,363.970 NHHO Local 100.000000 0.00 0.00 0.00 79,363.971.000000

Base 100.000000 0.00 0.00 0.00 79,363.97

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

219,707.590 NHHW Local 100.000000 0.00 0.00 0.00 219,707.591.000000

Base 100.000000 0.00 0.00 0.00 219,707.59

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

149,969.130 NHHY Local 100.000000 0.00 0.00 0.00 149,969.131.000000

Base 100.000000 0.00 0.00 0.00 149,969.13
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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 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

9,682.090 NHHZ Local 100.000000 0.00 0.00 0.00 9,682.091.000000

Base 100.000000 0.00 0.00 0.00 9,682.09

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

8,493.600 NHIB Local 100.000000 0.00 0.00 0.00 8,493.601.000000

Base 100.000000 0.00 0.00 0.00 8,493.60

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

25,031.250 NHID Local 100.000000 0.00 0.00 0.00 25,031.251.000000

Base 100.000000 0.00 0.00 0.00 25,031.25

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

26,157.450 NHIH Local 100.000000 0.00 0.00 0.00 26,157.451.000000

Base 100.000000 0.00 0.00 0.00 26,157.45

0.172% 31 Dec 203086199E9B7 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

106,675.980 NHDM Local 100.000000 0.00 0.00 0.00 106,675.981.000000

Base 100.000000 0.00 0.00 0.00 106,675.98

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

365,141.690 NHDU Local 100.000000 0.00 0.00 0.00 365,141.691.000000

Base 100.000000 0.00 0.00 0.00 365,141.69

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

5,744.000 NHDZ Local 100.000000 0.00 0.00 0.00 5,744.001.000000

Base 100.000000 0.00 0.00 0.00 5,744.00
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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 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

61,303.800 NHEB Local 100.000000 0.00 0.00 0.00 61,303.801.000000

Base 100.000000 0.00 0.00 0.00 61,303.80

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

84,755.420 NHEG Local 100.000000 0.00 0.00 0.00 84,755.421.000000

Base 100.000000 0.00 0.00 0.00 84,755.42

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

60,053,905.000 NHEN Local 100.000000 0.00 0.00 0.00 60,053,905.001.000000

Base 100.000000 0.00 0.00 0.00 60,053,905.00

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

20,977.730 NHEU Local 100.000000 0.00 0.00 0.00 20,977.731.000000

Base 100.000000 0.00 0.00 0.00 20,977.73

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

66,562.090 NHHM Local 100.000000 0.00 0.00 0.00 66,562.091.000000

Base 100.000000 0.00 0.00 0.00 66,562.09

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

14,192.350 NHHO Local 100.000000 0.00 0.00 0.00 14,192.351.000000

Base 100.000000 0.00 0.00 0.00 14,192.35

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

1,835.620 NHHW Local 100.000000 0.00 0.00 0.00 1,835.621.000000

Base 100.000000 0.00 0.00 0.00 1,835.62
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Trd Date
Price

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

Base Currency: USD - US DOLLAR

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

73,003.040 NHHY Local 100.000000 0.00 0.00 0.00 73,003.041.000000

Base 100.000000 0.00 0.00 0.00 73,003.04

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

36,900.800 NHHZ Local 100.000000 0.00 0.00 0.00 36,900.801.000000

Base 100.000000 0.00 0.00 0.00 36,900.80

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

4,364.310 NHIB Local 100.000000 0.00 0.00 0.00 4,364.311.000000

Base 100.000000 0.00 0.00 0.00 4,364.31

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

320.000 NHIH Local 100.000000 0.00 0.00 0.00 320.001.000000

Base 100.000000 0.00 0.00 0.00 320.00

0.169% 31 Dec 203086199E9B7 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

105,839.630 NHDM Local 100.000000 0.00 0.00 0.00 105,839.631.000000

Base 100.000000 0.00 0.00 0.00 105,839.63

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

490,325.210 NHDU Local 100.000000 0.00 0.00 0.00 490,325.211.000000

Base 100.000000 0.00 0.00 0.00 490,325.21

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

41,503.620 NHDX Local 100.000000 0.00 0.00 0.00 41,503.621.000000

Base 100.000000 0.00 0.00 0.00 41,503.62
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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 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,593.080 NHEG Local 100.000000 0.00 0.00 0.00 51,593.081.000000

Base 100.000000 0.00 0.00 0.00 51,593.08

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

29,888.250 NHEU Local 100.000000 0.00 0.00 0.00 29,888.251.000000

Base 100.000000 0.00 0.00 0.00 29,888.25

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

4,462.500 NHEY Local 100.000000 0.00 0.00 0.00 4,462.501.000000

Base 100.000000 0.00 0.00 0.00 4,462.50

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

4,464.300 NHEZ Local 100.000000 0.00 0.00 0.00 4,464.301.000000

Base 100.000000 0.00 0.00 0.00 4,464.30

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

730,794.620 NHHM Local 100.000000 0.00 0.00 0.00 730,794.621.000000

Base 100.000000 0.00 0.00 0.00 730,794.62

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

245,693.540 NHHO Local 100.000000 0.00 0.00 0.00 245,693.541.000000

Base 100.000000 0.00 0.00 0.00 245,693.54

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

19,212.450 NHHV Local 100.000000 0.00 0.00 0.00 19,212.451.000000

Base 100.000000 0.00 0.00 0.00 19,212.45
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

49,077.440 NHHY Local 100.000000 0.00 0.00 0.00 49,077.441.000000

Base 100.000000 0.00 0.00 0.00 49,077.44

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

20.070 NHHZ Local 100.000000 0.00 0.00 0.00 20.071.000000

Base 100.000000 0.00 0.00 0.00 20.07

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

63,678.180 NHIH Local 100.000000 0.00 0.00 0.00 63,678.181.000000

Base 100.000000 0.00 0.00 0.00 63,678.18

0.170% 31 Dec 203086199E9B7 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

326,194.830 NHDM Local 100.000000 0.00 0.00 0.00 326,194.831.000000

Base 100.000000 0.00 0.00 0.00 326,194.83

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

186,608.310 NHDX Local 100.000000 0.00 0.00 0.00 186,608.311.000000

Base 100.000000 0.00 0.00 0.00 186,608.31

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

16,588.000 NHDY Local 100.000000 0.00 0.00 0.00 16,588.001.000000

Base 100.000000 0.00 0.00 0.00 16,588.00

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

103,619.820 NHEG Local 100.000000 0.00 0.00 0.00 103,619.821.000000

Base 100.000000 0.00 0.00 0.00 103,619.82
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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 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

31,826.090 NHEN Local 100.000000 0.00 0.00 0.00 31,826.091.000000

Base 100.000000 0.00 0.00 0.00 31,826.09

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

172,070.170 NHEU Local 100.000000 0.00 0.00 0.00 172,070.171.000000

Base 100.000000 0.00 0.00 0.00 172,070.17

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

12,552.120 NHEX Local 100.000000 0.00 0.00 0.00 12,552.121.000000

Base 100.000000 0.00 0.00 0.00 12,552.12

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

884.500 NHEY Local 100.000000 0.00 0.00 0.00 884.501.000000

Base 100.000000 0.00 0.00 0.00 884.50

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

10,336.770 NHEZ Local 100.000000 0.00 0.00 0.00 10,336.771.000000

Base 100.000000 0.00 0.00 0.00 10,336.77

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

1,503,875.440 NHFI Local 100.000000 0.00 0.00 0.00 1,503,875.441.000000

Base 100.000000 0.00 0.00 0.00 1,503,875.44

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

264,357.020 NHFJ Local 100.000000 0.00 0.00 0.00 264,357.021.000000

Base 100.000000 0.00 0.00 0.00 264,357.02
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,086,461.700 NHFS Local 100.000000 0.00 0.00 0.00 2,086,461.701.000000

Base 100.000000 0.00 0.00 0.00 2,086,461.70

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

86,690.490 NHHO Local 100.000000 0.00 0.00 0.00 86,690.491.000000

Base 100.000000 0.00 0.00 0.00 86,690.49

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

269,623.320 NHHP Local 100.000000 0.00 0.00 0.00 269,623.321.000000

Base 100.000000 0.00 0.00 0.00 269,623.32

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

179,695.280 NHHV Local 100.000000 0.00 0.00 0.00 179,695.281.000000

Base 100.000000 0.00 0.00 0.00 179,695.28

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

1,656,006.530 NHHW Local 100.000000 0.00 0.00 0.00 1,656,006.531.000000

Base 100.000000 0.00 0.00 0.00 1,656,006.53

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

84,794.710 NHHY Local 100.000000 0.00 0.00 0.00 84,794.711.000000

Base 100.000000 0.00 0.00 0.00 84,794.71

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

439,437.360 NHHZ Local 100.000000 0.00 0.00 0.00 439,437.361.000000

Base 100.000000 0.00 0.00 0.00 439,437.36
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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 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

301,157.690 NHID Local 100.000000 0.00 0.00 0.00 301,157.691.000000

Base 100.000000 0.00 0.00 0.00 301,157.69

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

115,188.710 NHIH Local 100.000000 0.00 0.00 0.00 115,188.711.000000

Base 100.000000 0.00 0.00 0.00 115,188.71

0.171% 31 Dec 203086199E9B7 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

59,284.740 NHDF Local 100.000000 0.00 0.00 0.00 59,284.741.000000

Base 100.000000 0.00 0.00 0.00 59,284.74

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

133,516.060 NHDM Local 100.000000 0.00 0.00 0.00 133,516.061.000000

Base 100.000000 0.00 0.00 0.00 133,516.06

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

173,218.490 NHDX Local 100.000000 0.00 0.00 0.00 173,218.491.000000

Base 100.000000 0.00 0.00 0.00 173,218.49

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

323,597.250 NHEM Local 100.000000 0.00 0.00 0.00 323,597.251.000000

Base 100.000000 0.00 0.00 0.00 323,597.25

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,521,614.000 NHEN Local 100.000000 0.00 0.00 0.00 1,521,614.001.000000

Base 100.000000 0.00 0.00 0.00 1,521,614.00
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

11,614.810 NHEU Local 100.000000 0.00 0.00 0.00 11,614.811.000000

Base 100.000000 0.00 0.00 0.00 11,614.81

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

5,358.080 NHEZ Local 100.000000 0.00 0.00 0.00 5,358.081.000000

Base 100.000000 0.00 0.00 0.00 5,358.08

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

12,230.370 NHHJ Local 100.000000 0.00 0.00 0.00 12,230.371.000000

Base 100.000000 0.00 0.00 0.00 12,230.37

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,095,760.670 NHHL Local 100.000000 0.00 0.00 0.00 1,095,760.671.000000

Base 100.000000 0.00 0.00 0.00 1,095,760.67

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,866.580 NHHM Local 100.000000 0.00 0.00 0.00 8,866.581.000000

Base 100.000000 0.00 0.00 0.00 8,866.58

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

272,454.050 NHHP Local 100.000000 0.00 0.00 0.00 272,454.051.000000

Base 100.000000 0.00 0.00 0.00 272,454.05

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

77,721.590 NHHV Local 100.000000 0.00 0.00 0.00 77,721.591.000000

Base 100.000000 0.00 0.00 0.00 77,721.59
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Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

182,784.470 NHHY Local 100.000000 0.00 0.00 0.00 182,784.471.000000

Base 100.000000 0.00 0.00 0.00 182,784.47

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,979.320 NHHZ Local 100.000000 0.00 0.00 0.00 17,979.321.000000

Base 100.000000 0.00 0.00 0.00 17,979.32

31 Dec 2030 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

25,445.480 NHIH Local 100.000000 0.00 0.00 0.00 25,445.481.000000

Base 100.000000 0.00 0.00 0.00 25,445.48

0.162% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

324,993.580 NHDF Local 100.000000 0.00 0.00 0.00 324,993.581.000000

Base 100.000000 0.00 0.00 0.00 324,993.58

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

9,238.320 NHDM Local 100.000000 0.00 0.00 0.00 9,238.321.000000

Base 100.000000 0.00 0.00 0.00 9,238.32

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

43,643.600 NHEG Local 100.000000 0.00 0.00 0.00 43,643.601.000000

Base 100.000000 0.00 0.00 0.00 43,643.60

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

1,462,715.550 NHEH Local 100.000000 0.00 0.00 0.00 1,462,715.551.000000

Base 100.000000 0.00 0.00 0.00 1,462,715.55
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

208,106.650 NHEN Local 100.000000 0.00 0.00 0.00 208,106.651.000000

Base 100.000000 0.00 0.00 0.00 208,106.65

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

4,575.600 NHEU Local 100.000000 0.00 0.00 0.00 4,575.601.000000

Base 100.000000 0.00 0.00 0.00 4,575.60

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

515.750 NHEY Local 100.000000 0.00 0.00 0.00 515.751.000000

Base 100.000000 0.00 0.00 0.00 515.75

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

383,996.000 NHFI Local 100.000000 0.00 0.00 0.00 383,996.001.000000

Base 100.000000 0.00 0.00 0.00 383,996.00

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

15,739.260 NHHL Local 100.000000 0.00 0.00 0.00 15,739.261.000000

Base 100.000000 0.00 0.00 0.00 15,739.26

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

66,389.750 NHHO Local 100.000000 0.00 0.00 0.00 66,389.751.000000

Base 100.000000 0.00 0.00 0.00 66,389.75

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

1,790.620 NHHV Local 100.000000 0.00 0.00 0.00 1,790.621.000000

Base 100.000000 0.00 0.00 0.00 1,790.62
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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 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

335,358.850 NHHW Local 100.000000 0.00 0.00 0.00 335,358.851.000000

Base 100.000000 0.00 0.00 0.00 335,358.85

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

4,418.590 NHHY Local 100.000000 0.00 0.00 0.00 4,418.591.000000

Base 100.000000 0.00 0.00 0.00 4,418.59

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

14,439.420 NHHZ Local 100.000000 0.00 0.00 0.00 14,439.421.000000

Base 100.000000 0.00 0.00 0.00 14,439.42

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

5,852.620 NHIH Local 100.000000 0.00 0.00 0.00 5,852.621.000000

Base 100.000000 0.00 0.00 0.00 5,852.62

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

425,677.320 NHDF Local 100.000000 0.00 0.00 0.00 425,677.321.000000

Base 100.000000 0.00 0.00 0.00 425,677.32

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

21,482.940 NHDM Local 100.000000 0.00 0.00 0.00 21,482.941.000000

Base 100.000000 0.00 0.00 0.00 21,482.94

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

3,015,819.870 NHDZ Local 100.000000 0.00 0.00 0.00 3,015,819.871.000000

Base 100.000000 0.00 0.00 0.00 3,015,819.87
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to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

40,477.780 NHEG Local 100.000000 0.00 0.00 0.00 40,477.781.000000

Base 100.000000 0.00 0.00 0.00 40,477.78

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

975,060.000 NHEN Local 100.000000 0.00 0.00 0.00 975,060.001.000000

Base 100.000000 0.00 0.00 0.00 975,060.00

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

3,378.830 NHEU Local 100.000000 0.00 0.00 0.00 3,378.831.000000

Base 100.000000 0.00 0.00 0.00 3,378.83

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

3,039.660 NHFI Local 100.000000 0.00 0.00 0.00 3,039.661.000000

Base 100.000000 0.00 0.00 0.00 3,039.66

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

30,487.800 NHFJ Local 100.000000 0.00 0.00 0.00 30,487.801.000000

Base 100.000000 0.00 0.00 0.00 30,487.80

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

13,951.340 NHHO Local 100.000000 0.00 0.00 0.00 13,951.341.000000

Base 100.000000 0.00 0.00 0.00 13,951.34
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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 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,381.990 NHHW Local 100.000000 0.00 0.00 0.00 2,381.991.000000

Base 100.000000 0.00 0.00 0.00 2,381.99

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

20,088.330 NHHY Local 100.000000 0.00 0.00 0.00 20,088.331.000000

Base 100.000000 0.00 0.00 0.00 20,088.33

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

126,920.080 NHHZ Local 100.000000 0.00 0.00 0.00 126,920.081.000000

Base 100.000000 0.00 0.00 0.00 126,920.08

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

758.850 NHIB Local 100.000000 0.00 0.00 0.00 758.851.000000

Base 100.000000 0.00 0.00 0.00 758.85

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

44,068.750 NHIH Local 100.000000 0.00 0.00 0.00 44,068.751.000000

Base 100.000000 0.00 0.00 0.00 44,068.75

0.156% 31 Dec 203086199E9B7 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

196,281.150 NHDF Local 100.000000 0.00 0.00 0.00 196,281.151.000000

Base 100.000000 0.00 0.00 0.00 196,281.15

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

70,318.800 NHDM Local 100.000000 0.00 0.00 0.00 70,318.801.000000

Base 100.000000 0.00 0.00 0.00 70,318.80
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

246,706.760 NHDY Local 100.000000 0.00 0.00 0.00 246,706.761.000000

Base 100.000000 0.00 0.00 0.00 246,706.76

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

4,582,773.440 NHDZ Local 100.000000 0.00 0.00 0.00 4,582,773.441.000000

Base 100.000000 0.00 0.00 0.00 4,582,773.44

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

2,185,435.250 NHEM Local 100.000000 0.00 0.00 0.00 2,185,435.251.000000

Base 100.000000 0.00 0.00 0.00 2,185,435.25

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

286,007.000 NHEN Local 100.000000 0.00 0.00 0.00 286,007.001.000000

Base 100.000000 0.00 0.00 0.00 286,007.00

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

49,598.560 NHEU Local 100.000000 0.00 0.00 0.00 49,598.561.000000

Base 100.000000 0.00 0.00 0.00 49,598.56

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

1,868.380 NHEY Local 100.000000 0.00 0.00 0.00 1,868.381.000000

Base 100.000000 0.00 0.00 0.00 1,868.38

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

17,644,829.600 NHFJ Local 100.000000 0.00 0.00 0.00 17,644,829.601.000000

Base 100.000000 0.00 0.00 0.00 17,644,829.60
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Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

423,000.170 NHHL Local 100.000000 0.00 0.00 0.00 423,000.171.000000

Base 100.000000 0.00 0.00 0.00 423,000.17

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

114,299.700 NHHM Local 100.000000 0.00 0.00 0.00 114,299.701.000000

Base 100.000000 0.00 0.00 0.00 114,299.70

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

64,323.560 NHHO Local 100.000000 0.00 0.00 0.00 64,323.561.000000

Base 100.000000 0.00 0.00 0.00 64,323.56

0.161% 31 Dec 203086199E9B7 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

14,025.000 NHHV Local 100.000000 0.00 0.00 0.00 14,025.001.000000

Base 100.000000 0.00 0.00 0.00 14,025.00

0.156% 31 Dec 203086199E9B7 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,022.600 NHHY Local 100.000000 0.00 0.00 0.00 13,022.601.000000

Base 100.000000 0.00 0.00 0.00 13,022.60

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

265,163.580 NHIB Local 100.000000 0.00 0.00 0.00 265,163.581.000000

Base 100.000000 0.00 0.00 0.00 265,163.58

0.142% 31 Dec 203086199E9B7 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

179,258.570 NHDU Local 100.000000 0.00 0.00 0.00 179,258.571.000000

Base 100.000000 0.00 0.00 0.00 179,258.57
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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 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

30,184.500 NHEM Local 100.000000 0.00 0.00 0.00 30,184.501.000000

Base 100.000000 0.00 0.00 0.00 30,184.50

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

10,036,405.220 NHEN Local 100.000000 0.00 0.00 0.00 10,036,405.221.000000

Base 100.000000 0.00 0.00 0.00 10,036,405.22

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

32,294,155.140 NHFI Local 100.000000 0.00 0.00 0.00 32,294,155.141.000000

Base 100.000000 0.00 0.00 0.00 32,294,155.14

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

15,828,325.090 NHFJ Local 100.000000 0.00 0.00 0.00 15,828,325.091.000000

Base 100.000000 0.00 0.00 0.00 15,828,325.09

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

508,349.950 NHHL Local 100.000000 0.00 0.00 0.00 508,349.951.000000

Base 100.000000 0.00 0.00 0.00 508,349.95

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

1,038,635.000 NHHM Local 100.000000 0.00 0.00 0.00 1,038,635.001.000000

Base 100.000000 0.00 0.00 0.00 1,038,635.00

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

24,889.150 NHHV Local 100.000000 0.00 0.00 0.00 24,889.151.000000

Base 100.000000 0.00 0.00 0.00 24,889.15
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

800.000 NHIH Local 100.000000 0.00 0.00 0.00 800.001.000000

Base 100.000000 0.00 0.00 0.00 800.00

0.148% 31 Dec 203086199E9B7 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

87,119.210 NHDF Local 100.000000 0.00 0.00 0.00 87,119.211.000000

Base 100.000000 0.00 0.00 0.00 87,119.21

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

66,825.180 NHDM Local 100.000000 0.00 0.00 0.00 66,825.181.000000

Base 100.000000 0.00 0.00 0.00 66,825.18

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

220,437.910 NHDU Local 100.000000 0.00 0.00 0.00 220,437.911.000000

Base 100.000000 0.00 0.00 0.00 220,437.91

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,968.680 NHDX Local 100.000000 0.00 0.00 0.00 15,968.681.000000

Base 100.000000 0.00 0.00 0.00 15,968.68

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

340,996.240 NHDY Local 100.000000 0.00 0.00 0.00 340,996.241.000000

Base 100.000000 0.00 0.00 0.00 340,996.24

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

835,725.750 NHEM Local 100.000000 0.00 0.00 0.00 835,725.751.000000

Base 100.000000 0.00 0.00 0.00 835,725.75
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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 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

33,314,896.330 NHEN Local 100.000000 0.00 0.00 0.00 33,314,896.331.000000

Base 100.000000 0.00 0.00 0.00 33,314,896.33

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

47,273.230 NHEU Local 100.000000 0.00 0.00 0.00 47,273.231.000000

Base 100.000000 0.00 0.00 0.00 47,273.23

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

2,275.250 NHEY Local 100.000000 0.00 0.00 0.00 2,275.251.000000

Base 100.000000 0.00 0.00 0.00 2,275.25

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,635.550 NHEZ Local 100.000000 0.00 0.00 0.00 3,635.551.000000

Base 100.000000 0.00 0.00 0.00 3,635.55

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,084.380 NHHG Local 100.000000 0.00 0.00 0.00 20,084.381.000000

Base 100.000000 0.00 0.00 0.00 20,084.38

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

779,646.300 NHHM Local 100.000000 0.00 0.00 0.00 779,646.301.000000

Base 100.000000 0.00 0.00 0.00 779,646.30

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

13,428.700 NHHY Local 100.000000 0.00 0.00 0.00 13,428.701.000000

Base 100.000000 0.00 0.00 0.00 13,428.70
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to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

98,976.210 NHHZ Local 100.000000 0.00 0.00 0.00 98,976.211.000000

Base 100.000000 0.00 0.00 0.00 98,976.21

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

763,418.900 NHIB Local 100.000000 0.00 0.00 0.00 763,418.901.000000

Base 100.000000 0.00 0.00 0.00 763,418.90

31 Dec 2030 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,691.580 NHIH Local 100.000000 0.00 0.00 0.00 15,691.581.000000

Base 100.000000 0.00 0.00 0.00 15,691.58

0.154% 31 Dec 203086199E9B7 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

346,453.100 NHDU Local 100.000000 0.00 0.00 0.00 346,453.101.000000

Base 100.000000 0.00 0.00 0.00 346,453.10

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

874,846.460 NHDX Local 100.000000 0.00 0.00 0.00 874,846.461.000000

Base 100.000000 0.00 0.00 0.00 874,846.46

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

2,524,236.600 NHDZ Local 100.000000 0.00 0.00 0.00 2,524,236.601.000000

Base 100.000000 0.00 0.00 0.00 2,524,236.60

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

677,613.000 NHEM Local 100.000000 0.00 0.00 0.00 677,613.001.000000

Base 100.000000 0.00 0.00 0.00 677,613.00
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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 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,785.700 NHEU Local 100.000000 0.00 0.00 0.00 1,785.701.000000

Base 100.000000 0.00 0.00 0.00 1,785.70

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

628,054.400 NHEX Local 100.000000 0.00 0.00 0.00 628,054.401.000000

Base 100.000000 0.00 0.00 0.00 628,054.40

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

442,372.960 NHFI Local 100.000000 0.00 0.00 0.00 442,372.961.000000

Base 100.000000 0.00 0.00 0.00 442,372.96

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

469,854.140 NHFJ Local 100.000000 0.00 0.00 0.00 469,854.141.000000

Base 100.000000 0.00 0.00 0.00 469,854.14

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

6,679.070 NHHJ Local 100.000000 0.00 0.00 0.00 6,679.071.000000

Base 100.000000 0.00 0.00 0.00 6,679.07

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

890,453.300 NHHL Local 100.000000 0.00 0.00 0.00 890,453.301.000000

Base 100.000000 0.00 0.00 0.00 890,453.30

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

339,201.130 NHHM Local 100.000000 0.00 0.00 0.00 339,201.131.000000

Base 100.000000 0.00 0.00 0.00 339,201.13
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

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

560,020.330 NHHO Local 100.000000 0.00 0.00 0.00 560,020.331.000000

Base 100.000000 0.00 0.00 0.00 560,020.33

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

662,223.490 NHHV Local 100.000000 0.00 0.00 0.00 662,223.491.000000

Base 100.000000 0.00 0.00 0.00 662,223.49

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

7,533,393.400 NHHW Local 100.000000 0.00 0.00 0.00 7,533,393.401.000000

Base 100.000000 0.00 0.00 0.00 7,533,393.40

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

8,074.780 NHHY Local 100.000000 0.00 0.00 0.00 8,074.781.000000

Base 100.000000 0.00 0.00 0.00 8,074.78

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

16,330.750 NHHZ Local 100.000000 0.00 0.00 0.00 16,330.751.000000

Base 100.000000 0.00 0.00 0.00 16,330.75

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

203,335.340 NHID Local 100.000000 0.00 0.00 0.00 203,335.341.000000

Base 100.000000 0.00 0.00 0.00 203,335.34

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

4,280.240 NHIH Local 100.000000 0.00 0.00 0.00 4,280.241.000000

Base 100.000000 0.00 0.00 0.00 4,280.24
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

0.153% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,535.870 NHDM Local 100.000000 0.00 0.00 0.00 12,535.871.000000

Base 100.000000 0.00 0.00 0.00 12,535.87

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

254,344.140 NHDU Local 100.000000 0.00 0.00 0.00 254,344.141.000000

Base 100.000000 0.00 0.00 0.00 254,344.14

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

79,799.410 NHDX Local 100.000000 0.00 0.00 0.00 79,799.411.000000

Base 100.000000 0.00 0.00 0.00 79,799.41

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

2,579,485.430 NHDZ Local 100.000000 0.00 0.00 0.00 2,579,485.431.000000

Base 100.000000 0.00 0.00 0.00 2,579,485.43

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

11,348.850 NHEU Local 100.000000 0.00 0.00 0.00 11,348.851.000000

Base 100.000000 0.00 0.00 0.00 11,348.85

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

459,624.240 NHEX Local 100.000000 0.00 0.00 0.00 459,624.241.000000

Base 100.000000 0.00 0.00 0.00 459,624.24

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

2,779.900 NHHY Local 100.000000 0.00 0.00 0.00 2,779.901.000000

Base 100.000000 0.00 0.00 0.00 2,779.90
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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 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

17,082.200 NHHZ Local 100.000000 0.00 0.00 0.00 17,082.201.000000

Base 100.000000 0.00 0.00 0.00 17,082.20

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

4,734.000 NHIH Local 100.000000 0.00 0.00 0.00 4,734.001.000000

Base 100.000000 0.00 0.00 0.00 4,734.00

1.000% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,344.140 NHIL Local 100.000000 0.00 0.00 0.00 5,344.141.000000

Base 100.000000 0.00 0.00 0.00 5,344.14

0.151% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

106,912.300 NHDF Local 100.000000 0.00 0.00 0.00 106,912.301.000000

Base 100.000000 0.00 0.00 0.00 106,912.30

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

37,491.070 NHDM Local 100.000000 0.00 0.00 0.00 37,491.071.000000

Base 100.000000 0.00 0.00 0.00 37,491.07

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

257,758.220 NHDU Local 100.000000 0.00 0.00 0.00 257,758.221.000000

Base 100.000000 0.00 0.00 0.00 257,758.22

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

18,850.530 NHDX Local 100.000000 0.00 0.00 0.00 18,850.531.000000

Base 100.000000 0.00 0.00 0.00 18,850.53



Prepared by State StreetPage 145

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail 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 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

58,694,884.480 NHEN Local 100.000000 0.00 0.00 0.00 58,694,884.481.000000

Base 100.000000 0.00 0.00 0.00 58,694,884.48

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

11,714.650 NHEU Local 100.000000 0.00 0.00 0.00 11,714.651.000000

Base 100.000000 0.00 0.00 0.00 11,714.65

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

1,330.000 NHEY Local 100.000000 0.00 0.00 0.00 1,330.001.000000

Base 100.000000 0.00 0.00 0.00 1,330.00

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

2,784,771.750 NHHJ Local 100.000000 0.00 0.00 0.00 2,784,771.751.000000

Base 100.000000 0.00 0.00 0.00 2,784,771.75

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

23,906.700 NHHY Local 100.000000 0.00 0.00 0.00 23,906.701.000000

Base 100.000000 0.00 0.00 0.00 23,906.70

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

33,546.760 NHHZ Local 100.000000 0.00 0.00 0.00 33,546.761.000000

Base 100.000000 0.00 0.00 0.00 33,546.76

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

13,951.750 NHIH Local 100.000000 0.00 0.00 0.00 13,951.751.000000

Base 100.000000 0.00 0.00 0.00 13,951.75
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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 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

720,762.030 NHIL Local 100.000000 0.00 0.00 0.00 720,762.031.000000

Base 100.000000 0.00 0.00 0.00 720,762.03

0.152% 31 Dec 203086199E9B7 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

219,162.000 NHDF Local 100.000000 0.00 0.00 0.00 219,162.001.000000

Base 100.000000 0.00 0.00 0.00 219,162.00

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

152,734.310 NHDM Local 100.000000 0.00 0.00 0.00 152,734.311.000000

Base 100.000000 0.00 0.00 0.00 152,734.31

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

203,089.370 NHDU Local 100.000000 0.00 0.00 0.00 203,089.371.000000

Base 100.000000 0.00 0.00 0.00 203,089.37

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

6,516.000 NHDY Local 100.000000 0.00 0.00 0.00 6,516.001.000000

Base 100.000000 0.00 0.00 0.00 6,516.00

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

782,053.990 NHEG Local 100.000000 0.00 0.00 0.00 782,053.991.000000

Base 100.000000 0.00 0.00 0.00 782,053.99

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

816,663.000 NHEM Local 100.000000 0.00 0.00 0.00 816,663.001.000000

Base 100.000000 0.00 0.00 0.00 816,663.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

68,582.360 NHEU Local 100.000000 0.00 0.00 0.00 68,582.361.000000

Base 100.000000 0.00 0.00 0.00 68,582.36

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

3,282.000 NHEY Local 100.000000 0.00 0.00 0.00 3,282.001.000000

Base 100.000000 0.00 0.00 0.00 3,282.00

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

22,983.460 NHEZ Local 100.000000 0.00 0.00 0.00 22,983.461.000000

Base 100.000000 0.00 0.00 0.00 22,983.46

0.156% 31 Dec 203086199E9B7 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

112,500.000 NHFS Local 100.000000 0.00 0.00 0.00 112,500.001.000000

Base 100.000000 0.00 0.00 0.00 112,500.00

0.152% 31 Dec 203086199E9B7 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

117,408.880 NHHM Local 100.000000 0.00 0.00 0.00 117,408.881.000000

Base 100.000000 0.00 0.00 0.00 117,408.88

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

15,226.240 NHHO Local 100.000000 0.00 0.00 0.00 15,226.241.000000

Base 100.000000 0.00 0.00 0.00 15,226.24

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

81,595.580 NHHY Local 100.000000 0.00 0.00 0.00 81,595.581.000000

Base 100.000000 0.00 0.00 0.00 81,595.58



Prepared by State StreetPage 148

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

51,822.360 NHHZ Local 100.000000 0.00 0.00 0.00 51,822.361.000000

Base 100.000000 0.00 0.00 0.00 51,822.36

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

8,950.100 NHIB Local 100.000000 0.00 0.00 0.00 8,950.101.000000

Base 100.000000 0.00 0.00 0.00 8,950.10

31 Dec 2030 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

18,452.750 NHIH Local 100.000000 0.00 0.00 0.00 18,452.751.000000

Base 100.000000 0.00 0.00 0.00 18,452.75

86199E9B7 Total

0.00 0.000.00787,300,962.720 Local 787,300,962.72

Base 0.00 0.00 0.00 787,300,962.72

0.01%   05 Apr 20129127953H2 06 Oct 2011 06 Oct 2011 USD/FEDCITIBANKTREASURY BILL

6,320,000.000 NHEM Local 99.994944 0.00 0.00 0.00 6,319,680.491.000000

Base 99.994944 0.00 0.00 0.00 6,319,680.49

US DOLLAR  Total

0.00Local848,099,230.260

0.00Base

0.00

0.00

0.00

0.00

848,098,910.75

848,098,910.75

CASH EQUIVALENTS  Total

848,099,230.260
Base 0.00 0.00 0.00 848,098,910.75

EQUITY
AUSTRALIAN DOLLAR
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COMMON STOCK NPV606558005 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHAUST AND NZ BANKING GROUP

26,178.000 NHIL Local 19.750000 0.00 0.00 0.00 517,015.501.019056

Base 19.380682 0.00 0.00 0.00 507,347.49

COMMON STOCK NPV606660009 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHAMCOR LIMITED

6,195.000 NHIL Local 7.260000 0.00 0.00 0.00 44,975.701.019056

Base 7.124241 0.00 0.00 0.00 44,134.67

COMMON STOCK NPV607614005 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHWESTPAC BANKING CORP

32,154.000 NHIL Local 20.420000 0.00 0.00 0.00 656,584.681.019056

Base 20.038153 0.00 0.00 0.00 644,306.77

11 Nov 2011 19 Dec 2011 AUD/AU8AUTREPAT-DIV RE

5,398.000 NHHJ Local 20.320711 0.00 0.00 0.00 109,691.200.971723

Base 20.912041 0.00 0.00 0.00 112,883.20

607614005 Total

0.00 0.000.0037,552.000 Local 766,275.88

Base 0.00 0.00 0.00 757,189.97

COMMON STOCK NPV608625901 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHFORTESCUE METALS GROUP LTD

23,527.000 NHIL Local 4.900000 0.00 0.00 0.00 115,282.301.019056

Base 4.808372 0.00 0.00 0.00 113,126.56

COMMON STOCK NPV608728903 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHTELSTRA CORP LTD

44,879.000 NHIL Local 3.170000 0.00 0.00 0.00 142,266.431.019056

Base 3.110722 0.00 0.00 0.00 139,606.10

COMMON STOCK NPV609128905 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHBENDIGO AND ADELAIDE BANK

3,257.000 NHIL Local 9.130000 0.00 0.00 0.00 29,736.411.019056

Base 8.959272 0.00 0.00 0.00 29,180.35
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REIT NPV612745901 13 Oct 2011 18 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDBWP TRUST

67,514.000 NHEH Local 1.730800 0.00 116.85 0.00 116,970.080.985562

Base 1.756155 0.00 118.56 0.00 118,683.63

COMMON STOCK NPV612922906 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHASX LTD

1,608.000 NHIL Local 29.560000 0.00 0.00 0.00 47,532.481.019056

Base 29.007239 0.00 0.00 0.00 46,643.64

COMMON STOCK NPV614469005 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHBHP BILLITON LTD

36,637.000 NHIL Local 35.899997 0.00 0.00 0.00 1,315,268.211.019056

Base 35.228681 0.00 0.00 0.00 1,290,673.20

COMMON STOCK NPV616150009 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHCALTEX AUSTRALIA LTD

7,559.000 NHIL Local 12.940000 0.00 0.00 0.00 97,813.461.019056

Base 12.698026 0.00 0.00 0.00 95,984.38

REIT NPV616197901 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHMIRVAC GROUP

14,030.000 NHIL Local 1.230000 0.00 0.00 0.00 17,256.901.019056

Base 1.206999 0.00 0.00 0.00 16,934.20

COMMON STOCK NPV616883906 13 Oct 2011 18 Oct 2011 AUD/AU8NOMURA SECURITIES INTERNATIONAL INCSARACEN MINERAL HOLDINGS LTD

604,711.000 NHEG Local 0.770200 0.00 745.20 0.00 466,493.610.985562

Base 0.781483 0.00 756.12 0.00 473,327.51

14 Oct 2011 19 Oct 2011 AUD/AU8NOMURA SECURITIES INTERNATIONAL INC

226,889.000 NHEG Local 0.763100 0.00 277.02 0.00 173,416.020.971298

Base 0.785650 0.00 285.21 0.00 178,540.49

616883906 Total

1,022.22 0.000.00831,600.000 Local 639,909.63

Base 0.00 1,041.33 0.00 651,868.00
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COMMON STOCK NPV618041909 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHCOMPUTERSHARE LTD

2,009.000 NHIL Local 8.070000 0.00 0.00 0.00 16,212.631.019056

Base 7.919094 0.00 0.00 0.00 15,909.46

COMMON STOCK NPV618549901 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHCSL LTD

5,003.000 NHIL Local 30.930000 0.00 0.00 0.00 154,742.791.019056

Base 30.351619 0.00 0.00 0.00 151,849.15

MISC. NPV620088906 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHTRANSURBAN GROUP

9,413.000 NHIL Local 5.460000 0.00 0.00 0.00 51,394.981.019056

Base 5.357900 0.00 0.00 0.00 50,433.91

COMMON STOCK NPV621179902 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHCOCHLEAR LTD

215.000 NHIL Local 55.000000 0.00 0.00 0.00 11,825.001.019056

Base 53.971535 0.00 0.00 0.00 11,603.88

COMMON STOCK NPV621486901 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHORIGIN ENERGY LTD

18,489.000 NHIL Local 14.500000 0.00 0.00 0.00 268,090.501.019056

Base 14.228855 0.00 0.00 0.00 263,077.30

COMMON STOCK NPV621503002 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHCOMMONWEALTH BANK OF AUSTRAL

16,711.000 NHIL Local 47.550000 0.00 0.00 0.00 794,608.051.019056

Base 46.660831 0.00 0.00 0.00 779,749.15

COMMON STOCK NPV622010007 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHRIO TINTO LTD

3,715.000 NHIL Local 65.900000 0.00 0.00 0.00 244,818.501.019056

Base 64.667693 0.00 0.00 0.00 240,240.48

COMMON STOCK NPV623864006 25 Nov 2011 16 Dec 2011 AUD/AU8AUTREPAT-DIV RECSR LTD

62.000 NHHJ Local 2.142580 0.00 0.00 0.00 132.841.027116

Base 2.086016 0.00 0.00 0.00 129.33
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COMMON STOCK NPV625398904 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHARISTOCRAT LEISURE LTD

6,880.000 NHIL Local 2.350000 0.00 0.00 0.00 16,168.001.019056

Base 2.306055 0.00 0.00 0.00 15,865.66

COMMON STOCK NPV626124903 13 Oct 2011 18 Oct 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDWESTERN AREAS NL

63,286.000 NHEH Local 5.718600 0.00 361.91 0.00 362,269.230.985562

Base 5.802375 0.00 367.21 0.00 367,576.30

COMMON STOCK NPV627102908 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHINSURANCE AUSTRALIA GROUP

13,016.000 NHIL Local 2.980000 0.00 0.00 0.00 38,787.681.019056

Base 2.924275 0.00 0.00 0.00 38,062.36

COMMON STOCK NPV631707007 13 Oct 2011 18 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDST BARBARA LTD

109,325.000 NHEH Local 2.259100 0.00 246.98 0.00 247,223.090.985562

Base 2.292195 0.00 250.60 0.00 250,844.79

14 Oct 2011 19 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATED

137,435.000 NHEH Local 2.183500 0.00 300.09 0.00 300,389.410.971298

Base 2.248023 0.00 308.96 0.00 309,265.96

631707007 Total

547.07 0.000.00246,760.000 Local 547,612.50

Base 0.00 559.56 0.00 560,110.75

COMMON STOCK NPV631771904 17 Oct 2011 20 Oct 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PENERGY RESOURCES OF AUST

215,530.000 NHEH Local 2.186800 0.00 471.32 0.00 471,792.320.976515

Base 2.239392 0.00 482.66 0.00 483,138.84

24 Oct 2011 25 Oct 2011 AUD/AU8NEW TO ORD NON CASH

21,651.000 NHHJ Local 1.530000 0.00 0.00 0.00 33,126.030.976515

Base 1.566796 0.00 0.00 0.00 33,922.70
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

8,039.000 NHIL Local 1.600000 0.00 0.00 0.00 12,862.401.019056

Base 1.570081 0.00 0.00 0.00 12,621.88

631771904 Total

471.32 0.000.00245,220.000 Local 517,780.75

Base 0.00 482.66 0.00 529,683.42

COMMON STOCK NPV634926901 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHFOSTER S GROUP LTD

16,750.000 NHIL Local 5.350000 0.00 0.00 0.00 89,612.501.019056

Base 5.249957 0.00 0.00 0.00 87,936.78

REIT NPV636586000 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHGPT GROUP

9,684.000 NHIL Local 3.100000 0.00 0.00 0.00 30,020.401.019056

Base 3.042031 0.00 0.00 0.00 29,459.03

COMMON STOCK NPV639782903 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHOZ MINERALS LTD

7,250.000 NHIL Local 10.720000 0.00 0.00 0.00 77,720.001.019056

Base 10.519539 0.00 0.00 0.00 76,266.66

COMMON STOCK NPV645800004 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHORICA LTD

3,157.000 NHIL Local 24.850000 0.00 0.00 0.00 78,451.451.019056

Base 24.385312 0.00 0.00 0.00 76,984.43

18 Nov 2011 09 Dec 2011 AUD/AU8AUTREPAT-DIV RE

292.000 NHHJ Local 24.432636 0.00 0.00 0.00 7,134.330.996562

Base 24.516925 0.00 0.00 0.00 7,158.94

645800004 Total

0.00 0.000.003,449.000 Local 85,585.78

Base 0.00 0.00 0.00 84,143.37
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COMMON STOCK NPV651122004 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHLEIGHTON HOLDINGS LTD

1,534.000 NHIL Local 20.450000 0.00 0.00 0.00 31,370.301.019056

Base 20.067595 0.00 0.00 0.00 30,783.69

COMMON STOCK NPV653323907 24 Nov 2011 05 Dec 2011 AUD/AU84 CREDIT SUISSE SECURITIES (USA) LLCBLUESCOPE STEEL LTD

53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 21,529.201.032471

Base 0.387420 0.00 0.00 0.00 20,852.11

01 Dec 2011 AUD/AU8NEW TO ORD NON CASH

53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 21,529.201.032471

Base 0.387420 0.00 0.00 0.00 20,852.11

01 Dec 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 -21,529.201.032471

Base 0.387420 0.00 0.00 0.00 -20,852.11

653323907 Total

0.00 0.000.0053,823.000 Local 21,529.20

Base 0.00 0.00 0.00 20,852.11

MISC. NPV654362904 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHMAP GROUP

4,344.000 NHIL Local 3.450000 0.00 0.00 0.00 14,986.801.019056

Base 3.385486 0.00 0.00 0.00 14,706.55

16 Dec 2011 AUD/AU8NEW TO ORD NON CASH

14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 46,082.831.081788

Base 3.003721 0.00 0.00 0.00 42,598.78

16 Dec 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 -46,082.831.081788

Base 3.003721 0.00 0.00 0.00 -42,598.78
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16 Dec 2011 19 Dec 2011 AUD/AU8NEW TO ORD NON CASH

14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 46,082.831.081788

Base 3.003721 0.00 0.00 0.00 42,598.78

654362904 Total

0.00 0.000.0018,526.000 Local 61,069.63

Base 0.00 0.00 0.00 57,305.33

COMMON STOCK NPV656247905 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHWORLEYPARSONS LTD

2,905.000 NHIL Local 26.900000 0.00 0.00 0.00 78,144.501.019056

Base 26.396978 0.00 0.00 0.00 76,683.22

COMMON STOCK NPV658508007 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHSUNCORP GROUP LTD

9,283.000 NHIL Local 8.400000 0.00 0.00 0.00 77,977.201.019056

Base 8.242923 0.00 0.00 0.00 76,519.05

COMMON STOCK NPV662460005 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHNATIONAL AUSTRALIA BANK LTD

22,287.000 NHIL Local 23.200000 0.00 0.00 0.00 517,058.401.019056

Base 22.766168 0.00 0.00 0.00 507,389.58

COMMON STOCK NPV663710002 30 Sep 2011 21 Oct 2011 AUD/AU8AUTREPAT-DIV RENEWCREST MINING LTD

166.000 NHHJ Local 34.898795 0.00 0.00 0.00 5,793.201.026273

Base 34.005372 0.00 0.00 0.00 5,644.89

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

6,832.000 NHIL Local 35.250000 0.00 0.00 0.00 240,828.001.019056

Base 34.590837 0.00 0.00 0.00 236,324.60

25 Nov 2011 16 Dec 2011 AUD/AU8AUTREPAT-DIV RE

167.000 NHHJ Local 34.888622 0.00 0.00 0.00 5,826.401.027116

Base 33.967558 0.00 0.00 0.00 5,672.58
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25 Nov 2011 16 Dec 2011 AUD/AU8AUTREPAT-DIV RE

871.000 NHHP Local 34.801148 0.00 0.00 0.00 30,311.801.027116

Base 33.882393 0.00 0.00 0.00 29,511.56

663710002 Total

0.00 0.000.008,036.000 Local 282,759.40

Base 0.00 0.00 0.00 277,153.63

COMMON STOCK NPV663747905 13 Oct 2011 18 Oct 2011 AUD/AU8 0.01UBS SECURITIES ASIA LTDMINERAL DEPOSITS LTD

48,726.000 NHEH Local 5.146600 0.00 250.77 0.00 251,024.000.985562

Base 5.221995 0.00 254.44 0.00 254,701.38

13 Oct 2011 18 Oct 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATED

9,744.000 NHEH Local 5.094200 0.00 49.64 0.00 49,687.520.985562

Base 5.168828 0.00 50.37 0.00 50,415.42

17 Oct 2011 20 Oct 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA P

18,018.000 NHEH Local 5.405400 0.00 97.39 0.00 97,491.890.976515

Base 5.535399 0.00 99.73 0.00 99,836.55

24 Oct 2011 27 Oct 2011 AUD/AU8 0.01MERRILL LYNCH PEIRCE FENNER AND S

38,546.000 NHEH Local 5.763700 0.00 222.17 0.00 222,389.750.956480

Base 6.025949 0.00 232.28 0.00 232,508.52

25 Oct 2011 28 Oct 2011 AUD/AU8 0.01MERRILL LYNCH PEIRCE FENNER AND S

5,103.000 NHEH Local 5.791901 0.00 29.56 0.00 29,585.630.957167

Base 6.051087 0.00 30.88 0.00 30,909.58

663747905 Total

649.53 0.000.00120,137.000 Local 650,178.79

Base 0.00 667.70 0.00 668,371.45
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COMMON STOCK NPV666846902 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHPALADIN ENERGY LTD

16,466.000 NHIL Local 1.490000 0.00 0.00 0.00 24,534.341.019056

Base 1.462138 0.00 0.00 0.00 24,075.56

COMMON STOCK NPV667304901 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHINCITEC PIVOT LTD

17,545.000 NHIL Local 3.150000 0.00 0.00 0.00 55,266.751.019056

Base 3.091096 0.00 0.00 0.00 54,233.28

COMMON STOCK NPV669374902 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHTOLL HOLDINGS LTD

5,294.000 NHIL Local 4.830000 0.00 0.00 0.00 25,570.021.019056

Base 4.739681 0.00 0.00 0.00 25,091.87

COMMON STOCK NPV670995901 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHAMP LTD

18,256.000 NHIL Local 4.250000 0.00 0.00 0.00 77,588.001.019056

Base 4.170526 0.00 0.00 0.00 76,137.13

COMMON STOCK NPV671070902 28 Nov 2011 01 Dec 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND STASSAL GROUP LTD

1,385.000 NHHV Local 1.400000 0.00 0.78 0.00 1,939.781.007709

Base 1.389290 0.00 0.77 0.00 1,924.94

29 Nov 2011 02 Dec 2011 AUD/AU8UBS SECURITIES ASIA LTD

557.000 NHHV Local 1.450000 0.00 0.40 0.00 808.050.998303

Base 1.452465 0.00 0.40 0.00 809.42

30 Nov 2011 05 Dec 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

1,308.000 NHHV Local 1.480000 0.00 0.97 0.00 1,936.810.976134

Base 1.516185 0.00 0.99 0.00 1,984.16

01 Dec 2011 06 Dec 2011 AUD/AU8UBS SECURITIES ASIA LTD

207.000 NHHV Local 1.460000 0.00 0.15 0.00 302.370.978091

Base 1.492704 0.00 0.15 0.00 309.14
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01 Dec 2011 06 Dec 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

1,153.000 NHHV Local 1.460000 0.00 0.84 0.00 1,684.220.978091

Base 1.492704 0.00 0.86 0.00 1,721.95

05 Dec 2011 08 Dec 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

2,064.000 NHHV Local 1.500000 0.00 1.55 0.00 3,097.550.971109

Base 1.544626 0.00 1.60 0.00 3,189.70

06 Dec 2011 09 Dec 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

4,842.000 NHHV Local 1.490000 0.00 3.61 0.00 7,218.190.977947

Base 1.523600 0.00 3.69 0.00 7,380.96

07 Dec 2011 12 Dec 2011 AUD/AU8UBS SECURITIES ASIA LTD

707.000 NHHV Local 1.489604 0.00 0.53 0.00 1,053.680.973994

Base 1.529377 0.00 0.54 0.00 1,081.81

08 Dec 2011 13 Dec 2011 AUD/AU8UBS SECURITIES ASIA LTD

7,706.000 NHHV Local 1.476900 0.00 5.69 0.00 11,386.680.981788

Base 1.504296 0.00 5.80 0.00 11,597.90

13 Dec 2011 16 Dec 2011 AUD/AU8UBS SECURITIES ASIA LTD

1,280.000 NHHV Local 1.499900 0.00 0.96 0.00 1,920.830.991719

Base 1.512424 0.00 0.97 0.00 1,936.87

14 Dec 2011 19 Dec 2011 AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

142.000 NHHV Local 1.488800 0.00 0.08 0.00 211.491.009846

Base 1.474284 0.00 0.08 0.00 209.43

19 Dec 2011 22 Dec 2011 AUD/AU8UBS SECURITIES ASIA LTD

25,533.000 NHHV Local 1.477900 0.00 18.87 0.00 37,754.091.008725

Base 1.465117 0.00 18.71 0.00 37,427.53

20 Dec 2011 23 Dec 2011 AUD/AU8CREDIT SUISSE SECURITIES (USA) LLC

20,311.000 NHHV Local 1.455000 0.00 14.78 0.00 29,567.290.992310

Base 1.466276 0.00 14.89 0.00 29,796.42
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28 Dec 2011 OPEN AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

4,883.000 NHHV Local 1.435800 0.00 2.80 0.00 7,013.810.991080

Base 1.448723 0.00 2.83 0.00 7,076.94

29 Dec 2011 OPEN AUD/AU8MERRILL LYNCH PEIRCE FENNER AND S

155,822.000 NHHV Local 1.430000 0.00 89.13 0.00 222,914.590.987021

Base 1.448804 0.00 90.30 0.00 225,845.84

671070902 Total

141.14 0.000.00227,900.000 Local 328,809.43

Base 0.00 142.58 0.00 332,293.01

COMMON STOCK NPV671574002 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHQBE INSURANCE GROUP LTD

9,757.000 NHIL Local 14.010000 0.00 0.00 0.00 136,695.571.019056

Base 13.748018 0.00 0.00 0.00 134,139.41

COMMON STOCK NPV672630902 13 Oct 2011 18 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDCHALLENGER LTD

26,383.000 NHEH Local 4.463200 0.00 117.75 0.00 117,870.360.985562

Base 4.528584 0.00 119.47 0.00 119,597.10

COMMON STOCK NPV677670002 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHSANTOS LTD

14,403.000 NHIL Local 12.760000 0.00 0.00 0.00 183,782.281.019056

Base 12.521392 0.00 0.00 0.00 180,345.61

COMMON STOCK NPV682112909 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHSONIC HEALTHCARE LTD

1,463.000 NHIL Local 11.490000 0.00 0.00 0.00 16,809.871.019056

Base 11.275140 0.00 0.00 0.00 16,495.53

REIT NPV685085003 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHSTOCKLAND

19,261.000 NHIL Local 3.130000 0.00 0.00 0.00 60,286.931.019056

Base 3.071470 0.00 0.00 0.00 59,159.58
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COMMON STOCK NPV687326900 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHTABCORP HOLDINGS LTD

11,466.000 NHIL Local 2.830000 0.00 0.00 0.00 32,448.781.019056

Base 2.777080 0.00 0.00 0.00 31,842.00

COMMON STOCK NPV694883000 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHWESFARMERS LTD

9,440.000 NHIL Local 32.120000 0.00 0.00 0.00 303,212.801.019056

Base 31.519367 0.00 0.00 0.00 297,542.82

COMMON STOCK NPV695498006 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHALUMINA LTD

16,088.000 NHIL Local 1.395000 0.00 0.00 0.00 22,442.761.019056

Base 1.368914 0.00 0.00 0.00 22,023.09

COMMON STOCK NPV697972008 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHWOODSIDE PETROLEUM LTD

8,074.000 NHIL Local 35.330000 0.00 0.00 0.00 285,254.421.019056

Base 34.669341 0.00 0.00 0.00 279,920.26

COMMON STOCK NPV698123908 16 Sep 2011 14 Oct 2011 AUD/AU8AUTREPAT-DIV REWOOLWORTHS LTD

524.000 NHHJ Local 24.809160 0.00 0.00 0.00 13,000.000.963438

Base 25.750655 0.00 0.00 0.00 13,493.34

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

11,017.000 NHIL Local 24.650000 0.00 0.00 0.00 271,569.051.019056

Base 24.189053 0.00 0.00 0.00 266,490.80

698123908 Total

0.00 0.000.0011,541.000 Local 284,569.05

Base 0.00 0.00 0.00 279,984.14

COMMON STOCK910ZRH907 24 Nov 2011 AUD/AU8CSFB AUSTRALIA EQUITIES LTDBLUESCOPE STEEL

53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 21,529.201.032471

Base 0.387420 0.00 0.00 0.00 20,852.11
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24 Nov 2011 CANCEL AUD/AU8CSFB AUSTRALIA EQUITIES LTD

-53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 -21,529.201.032471

Base 0.387420 0.00 0.00 0.00 -20,852.11

24 Nov 2011 AUD/AU8CSFB AUSTRALIA EQUITIES LTD

53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 21,529.201.032471

Base 0.387420 0.00 0.00 0.00 20,852.11

24 Nov 2011 CANCEL AUD/AU8CSFB AUSTRALIA EQUITIES LTD

-53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 -21,529.201.032471

Base 0.387420 0.00 0.00 0.00 -20,852.11

910ZRH907 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 14DEC11971DXP907 25 Nov 2011 AUD/AU8RIGHTS ISSUE (NON CASH)BLUESCOPE STEEL LIMITED RTS

53,822.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.028965

Base 0.000000 0.00 0.00 0.00 0.00

25 Nov 2011 CANCEL AUD/AU8RIGHTS ISSUE (NON CASH)

-53,822.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.028965

Base 0.000000 0.00 0.00 0.00 0.00

25 Nov 2011 AUD/AU8RIGHTS ISSUE (NON CASH)

53,822.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.028965

Base 0.000000 0.00 0.00 0.00 0.00

25 Nov 2011 CANCEL AUD/AU8RIGHTS ISSUE (NON CASH)

-53,822.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.028965

Base 0.000000 0.00 0.00 0.00 0.00
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971DXP907 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP09NOV11973VAW905 17 Oct 2011 18 Oct 2011 AUD/AU81 SPINOFF NON CASHENERGY RESOURCES RTS

1,107.000 NHHJ Local 4.591897 0.00 0.00 0.00 5,083.231.080439

Base 4.250029 0.00 0.00 0.00 4,704.79

17 Oct 2011 18 Oct 2011 AUD/AU81 SPINOFF NON CASH

12,241.000 NHHJ Local 4.273323 0.00 0.00 0.00 52,309.751.104850

Base 3.867786 0.00 0.00 0.00 47,345.57

17 Oct 2011 18 Oct 2011 AUD/AU81 SPINOFF NON CASH

349.000 NHHJ Local 2.991891 0.00 0.00 0.00 1,044.171.120448

Base 2.670263 0.00 0.00 0.00 931.93

17 Oct 2011 18 Oct 2011 AUD/AU81 SPINOFF NON CASH

1,877.000 NHHJ Local 1.551977 0.00 0.00 0.00 2,913.061.010101

Base 1.536457 0.00 0.00 0.00 2,883.93

17 Oct 2011 18 Oct 2011 AUD/AU81 SPINOFF NON CASH

6,077.000 NHHJ Local 0.836401 0.00 0.00 0.00 5,082.810.948677

Base 0.881650 0.00 0.00 0.00 5,357.77

973VAW905 Total

0.00 0.000.0021,651.000 Local 66,433.02

Base 0.00 0.00 0.00 61,223.99

COMMON STOCK99ZRTE905 30 Sep 2011 07 Oct 2011 AUD/AU8CITIGROUPGLOBAL MARKETS INC.GOODMAN FIELDER LTD

517,000.000 NHHV Local 0.450000 0.00 0.00 0.00 232,650.001.026273

Base 0.438480 0.00 0.00 0.00 226,694.07
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30 Sep 2011 10 Oct 2011 AUD/AU83 CITIGROUPGLOBAL MARKETS AUSTRALIA P

2,243.000 NHHJ Local 0.450000 0.00 0.00 0.00 1,009.351.026273

Base 0.438480 0.00 0.00 0.00 983.51

99ZRTE905 Total

0.00 0.000.00519,243.000 Local 233,659.35

Base 0.00 0.00 0.00 227,677.58

REITACI00C7S0 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHWESTFIELD RETAIL TRUST

20,649.000 NHIL Local 2.460000 0.00 0.00 0.00 50,796.541.019056

Base 2.413999 0.00 0.00 0.00 49,846.66

MISC. NPVACI015HO2 05 Dec 2011 AUD/AU8MERGERMAP GROUP DFD SYD AIRPORT

14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 46,082.831.112866

Base 2.919838 0.00 0.00 0.00 41,409.15

05 Dec 2011 CANCEL AUD/AU8MERGER

-14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 -46,082.831.112866

Base 2.919838 0.00 0.00 0.00 -41,409.15

05 Dec 2011 19 Dec 2011 AUD/AU8MERGER

14,182.000 NHHJ Local 4.049388 0.00 0.00 0.00 57,428.431.081787

Base 3.743238 0.00 0.00 0.00 53,086.61

ACI015HO2 Total

0.00 0.000.0014,182.000 Local 57,428.43

Base 0.00 0.00 0.00 53,086.61

REIT NPVB01BTX901 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHWESTFIELD GROUP

18,475.000 NHIL Local 7.990000 0.00 0.00 0.00 147,615.251.019056

Base 7.840590 0.00 0.00 0.00 144,854.90
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NPV UNITSB01WT6904 13 Oct 2011 18 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDDUET GROUP

70,251.000 NHEH Local 1.646800 0.00 115.69 0.00 115,805.040.985562

Base 1.670925 0.00 117.38 0.00 117,501.53

REIT NPVB03FYZ909 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHGOODMAN GROUP

69,458.000 NHIL Local 0.595000 0.00 0.00 0.00 41,327.511.019056

Base 0.583874 0.00 0.00 0.00 40,554.70

COMMON STOCK NPVB0CRCP909 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHTATTS GROUP LTD

20,511.000 NHIL Local 2.320000 0.00 0.00 0.00 47,585.521.019056

Base 2.276617 0.00 0.00 0.00 46,695.69

COMMON STOCK NPVB0LCW7900 07 Oct 2011 21 Oct 2011 AUD/AU7AUTREPAT-DIV RESIMS METAL MANAGEMENT LTD

140.000 NHHJ Local 13.232500 0.00 0.00 0.00 1,852.551.016105

Base 13.022768 0.00 0.00 0.00 1,823.19

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

1,274.000 NHIL Local 12.620000 0.00 0.00 0.00 16,077.881.019056

Base 12.384011 0.00 0.00 0.00 15,777.23

B0LCW7900 Total

0.00 0.000.001,414.000 Local 17,930.43

Base 0.00 0.00 0.00 17,600.42

COMMON STOCK NPVB0T0H7905 07 Oct 2011 AUD/AU8NEW TO ORD NON CASHGOODMAN FIELDER LTD

2,243.000 NHHJ Local 1.000000 0.00 0.00 0.00 2,243.001.000000

Base 1.000000 0.00 0.00 0.00 2,243.00

07 Oct 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-2,243.000 NHHJ Local 1.000000 0.00 0.00 0.00 -2,243.001.000000

Base 1.000000 0.00 0.00 0.00 -2,243.00
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07 Oct 2011 AUD/AU8NEW TO ORD NON CASH

517,000.000 NHHV Local 1.000000 0.00 0.00 0.00 517,000.001.000000

Base 1.000000 0.00 0.00 0.00 517,000.00

07 Oct 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-517,000.000 NHHV Local 1.000000 0.00 0.00 0.00 -517,000.001.000000

Base 1.000000 0.00 0.00 0.00 -517,000.00

07 Oct 2011 10 Oct 2011 AUD/AU8NEW TO ORD NON CASH

2,243.000 NHHJ Local 0.450000 0.00 0.00 0.00 1,009.351.026273

Base 0.438480 0.00 0.00 0.00 983.51

07 Oct 2011 10 Oct 2011 AUD/AU8NEW TO ORD NON CASH

517,000.000 NHHV Local 0.450000 0.00 0.00 0.00 232,650.001.026273

Base 0.438480 0.00 0.00 0.00 226,694.07

B0T0H7905 Total

0.00 0.000.00519,243.000 Local 233,659.35

Base 0.00 0.00 0.00 227,677.58

COMMON STOCK NPVB14W0S902 13 Oct 2011 18 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDWOTIF.COM HOLDINGS LTD

77,348.000 NHEH Local 3.872200 0.00 299.51 0.00 299,806.440.985562

Base 3.928926 0.00 303.90 0.00 304,198.46

COMMON STOCK NPVB1FJ0C904 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHBRAMBLES LTD

12,305.000 NHIL Local 6.860000 0.00 0.00 0.00 84,412.301.019056

Base 6.731720 0.00 0.00 0.00 82,833.82

COMMON STOCK NPVB1YC5L903 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHASCIANO LTD

9,075.000 NHIL Local 1.520000 0.00 0.00 0.00 13,794.001.019056

Base 1.491577 0.00 0.00 0.00 13,536.06
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13 Dec 2011 AUD/AU8NEW TO ORD NON CASH

9,875.000 NHHJ Local 5.523274 0.00 0.00 0.00 54,542.341.072906

Base 5.147959 0.00 0.00 0.00 50,836.10

13 Dec 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-9,875.000 NHHJ Local 5.523274 0.00 0.00 0.00 -54,542.341.072906

Base 5.147959 0.00 0.00 0.00 -50,836.10

14 Dec 2011 14 Dec 2011 AUD/AU8NEW TO ORD NON CASH

9,875.000 NHHJ Local 5.523274 0.00 0.00 0.00 54,542.341.072906

Base 5.147959 0.00 0.00 0.00 50,836.10

B1YC5L903 Total

0.00 0.000.0018,950.000 Local 68,336.34

Base 0.00 0.00 0.00 64,372.16

COMMON STOCKB1Z71X901 13 Oct 2011 18 Oct 2011 AUD/AU8 0.01NOMURA SECURITIES INTERNATIONAL INCFORGE GROUP LTD

39,280.000 NHEG Local 4.788900 0.00 300.97 0.00 188,408.960.985562

Base 4.859055 0.00 305.38 0.00 191,169.06

14 Oct 2011 19 Oct 2011 AUD/AU8 0.01NOMURA SECURITIES INTERNATIONAL INC

4,320.000 NHEG Local 4.789199 0.00 33.11 0.00 20,722.450.971298

Base 4.930721 0.00 34.09 0.00 21,334.80

B1Z71X901 Total

334.08 0.000.0043,600.000 Local 209,131.41

Base 0.00 339.47 0.00 212,503.86

COMMON STOCK NPVB28YTC906 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHMACQUARIE GROUP LTD

2,641.000 NHIL Local 23.380000 0.00 0.00 0.00 61,746.581.019056

Base 22.942802 0.00 0.00 0.00 60,591.94
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11 Nov 2011 14 Dec 2011 AUD/AU8AUTREPAT-DIV RE

309.000 NHHJ Local 23.688187 0.00 0.00 0.00 7,319.650.971723

Base 24.377510 0.00 0.00 0.00 7,532.65

B28YTC906 Total

0.00 0.000.002,950.000 Local 69,066.23

Base 0.00 0.00 0.00 68,124.59

COMMON STOCK NPVB29150909 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHWESFARMERS LTD PPS

1,075.000 NHIL Local 32.300000 0.00 0.00 0.00 34,722.501.019056

Base 31.696000 0.00 0.00 0.00 34,073.20

COMMON STOCK NPVB29LCJ906 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHCROWN LTD

3,251.000 NHIL Local 8.140000 0.00 0.00 0.00 26,463.141.019056

Base 7.987785 0.00 0.00 0.00 25,968.29

COMMON STOCKB3SVQF904 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHECHO ENTERTAINMENT GROUP LTD

10,699.000 NHIL Local 3.750000 0.00 0.00 0.00 40,121.251.019056

Base 3.679877 0.00 0.00 0.00 39,371.00

COMMON STOCKB41C3S900 13 Oct 2011 18 Oct 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDCARSALES.COM LTD

76,634.000 NHEH Local 5.007300 0.00 383.73 0.00 384,113.160.985562

Base 5.080654 0.00 389.35 0.00 389,740.23

COMMON STOCKB4KZ2F907 17 Oct 2011 24 Oct 2011 AUD/AU8JP MORGANSECURITIES AUSTRALIA LTDENERGY RESOURCES OF AUSTRALIA

21,651.000 NHHJ Local 1.530000 0.00 0.00 0.00 33,126.030.976515

Base 1.566796 0.00 0.00 0.00 33,922.70

COMMON STOCK NPVB4WZBF904 01 Dec 2011 AUD/AU8REVERSE SPLIT NON CASHASCIANO LTD

9,875.000 NHHJ Local 5.523274 0.00 0.00 0.00 54,542.341.072906

Base 5.147959 0.00 0.00 0.00 50,836.10
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01 Dec 2011 CANCEL AUD/AU8REVERSE SPLIT NON CASH

-9,875.000 NHHJ Local 5.523274 0.00 0.00 0.00 -54,542.341.072906

Base 5.147959 0.00 0.00 0.00 -50,836.10

01 Dec 2011 08 Dec 2011 AUD/AU8REVERSE SPLIT NON CASH

9,875.000 NHHJ Local 5.523274 0.00 0.00 0.00 54,542.341.072906

Base 5.147959 0.00 0.00 0.00 50,836.10

B4WZBF904 Total

0.00 0.000.009,875.000 Local 54,542.34

Base 0.00 0.00 0.00 50,836.10

COMMON STOCKB61JC6908 22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASHTREASURY WINE ESTATES LTD

4,617.000 NHIL Local 3.720000 0.00 0.00 0.00 17,175.241.019056

Base 3.650438 0.00 0.00 0.00 16,854.07

MISC. NPVB70DWB907 21 Dec 2011 21 Dec 2011 AUD/AU8CUSIP CHANGE NON CASHSYDNEY AIRPORT

14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 46,082.831.081788

Base 3.003721 0.00 0.00 0.00 42,598.78

AUSTRALIAN DOLLAR  Total

0.00Local3,990,530.000

0.00Base

0.00

0.00

4,560.80

4,649.17

13,212,253.54

13,113,524.55

BRAZILIAN REAL

COMMON STOCK NPV203699905 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDBRF   BRASIL FOODS SA

16,700.000 NHIL Local 33.726200 0.00 650.53 194.32 564,072.391.857600

Base 18.155792 0.00 350.20 104.61 303,656.54

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

11,500.000 NHIL Local 33.700000 0.00 0.00 0.00 387,550.001.813900

Base 18.578753 0.00 0.00 0.00 213,655.66
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203699905 Total

650.53 194.320.0028,200.000 Local 951,622.39

Base 0.00 350.20 104.61 517,312.20

COMMON STOCK NPV218985901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCYRELA BRAZIL REALTY SA EMP

13,800.000 NHIL Local 13.610000 0.00 0.00 0.00 187,818.001.813900

Base 7.503170 0.00 0.00 0.00 103,543.75

COMMON STOCK NPV219369907 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHUSINAS SIDERURGICAS DE MINAS

11,300.000 NHIL Local 22.360000 0.00 0.00 0.00 252,668.001.813900

Base 12.327030 0.00 0.00 0.00 139,295.44

COMMON STOCK NPV219628005 23 Nov 2011 28 Nov 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATEDVALE SA

37,400.000 NHIL Local 42.894700 0.00 1,852.92 553.47 1,606,668.171.857600

Base 23.091462 0.00 997.48 297.95 864,916.11

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

13,100.000 NHIL Local 43.940000 0.00 0.00 0.00 575,614.001.813900

Base 24.224047 0.00 0.00 0.00 317,335.02

219628005 Total

1,852.92 553.470.0050,500.000 Local 2,182,282.17

Base 0.00 997.48 297.95 1,182,251.13

PREFERENCE220015903 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDCIA PARANAENSE DE ENERGI PFB

1,900.000 NHIL Local 33.846300 0.00 74.28 22.18 64,404.431.857600

Base 18.220446 0.00 39.99 11.94 34,670.77

PREFERENCE225712900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATEDVALE SA PREF A

66,500.000 NHIL Local 40.230000 0.00 3,089.97 922.98 2,679,307.951.857600

Base 21.656977 0.00 1,663.42 496.87 1,442,349.24
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22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

25,100.000 NHIL Local 41.150000 0.00 0.00 0.00 1,032,865.001.813900

Base 22.685926 0.00 0.00 0.00 569,416.73

225712900 Total

3,089.97 922.980.0091,600.000 Local 3,712,172.95

Base 0.00 1,663.42 496.87 2,011,765.97

COMMON STOCK NPV229256904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDTIM PARTICIPACOES SA

30,801.000 NHIL Local 8.262700 0.00 293.95 87.80 254,881.171.857600

Base 4.448051 0.00 158.24 47.27 137,209.93

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

4,142.000 NHIL Local 8.290000 0.00 0.00 0.00 34,337.181.813900

Base 4.570263 0.00 0.00 0.00 18,930.03

229256904 Total

293.95 87.800.0034,943.000 Local 289,218.35

Base 0.00 158.24 47.27 156,139.96

PREFERENCE230844003 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDCENTRAIS ELETRICAS BRAS PR B

600.000 NHIL Local 22.621700 0.00 15.68 4.68 13,593.381.857600

Base 12.177918 0.00 8.44 2.52 7,317.71

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIL Local 23.720000 0.00 0.00 0.00 33,208.001.813900

Base 13.076793 0.00 0.00 0.00 18,307.51

230844003 Total

15.68 4.680.002,000.000 Local 46,801.38

Base 0.00 8.44 2.52 25,625.22
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COMMON STOCK NPV231112905 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDCENTRAIS ELETRICAS BRASILIER

17,000.000 NHIL Local 15.897200 0.00 312.14 93.24 270,657.781.861450

Base 8.540224 0.00 167.69 50.09 145,401.58

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

2,900.000 NHIL Local 16.600000 0.00 0.00 0.00 48,140.001.813900

Base 9.151552 0.00 0.00 0.00 26,539.50

231112905 Total

312.14 93.240.0019,900.000 Local 318,797.78

Base 0.00 167.69 50.09 171,941.08

PREFERENCE232449900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDTAM SA PREF

1,500.000 NHIL Local 32.722000 0.00 56.69 16.94 49,156.631.857600

Base 17.615202 0.00 30.52 9.12 26,462.44

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

600.000 NHIL Local 33.900000 0.00 0.00 0.00 20,340.001.813900

Base 18.689017 0.00 0.00 0.00 11,213.41

232449900 Total

56.69 16.940.002,100.000 Local 69,496.63

Base 0.00 30.52 9.12 37,675.85

COMMON STOCK NPV232859900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDBANCO DO BRASIL S.A.

26,000.000 NHIL Local 23.539400 0.00 706.89 211.15 612,942.441.857600

Base 12.671942 0.00 380.54 113.67 329,964.71

PREFERENCE236197901 23 Nov 2011 28 Nov 2011 BRL/BR3 0.04MORGAN STANLEY CO INCORPORATEDCIA DE BEBIDAS DAS AME PREF

22,200.000 NHIL Local 57.937700 0.00 1,485.58 443.75 1,288,146.271.857600

Base 31.189546 0.00 799.73 238.88 693,446.53
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22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

11,400.000 NHIL Local 57.390000 0.00 0.00 0.00 654,246.001.813900

Base 31.639010 0.00 0.00 0.00 360,684.71

236197901 Total

1,485.58 443.750.0033,600.000 Local 1,942,392.27

Base 0.00 799.73 238.88 1,054,131.24

PREFERENCE238600902 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHUSINAS SIDER MINAS GER PF A

14,200.000 NHIL Local 11.870000 0.00 0.00 0.00 168,554.001.813900

Base 6.543911 0.00 0.00 0.00 92,923.53

PREFERENCE244103909 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDAES TIETE SA PREF

1,100.000 NHIL Local 24.120000 0.00 30.64 9.16 26,571.801.857600

Base 12.984496 0.00 16.49 4.93 14,304.37

PREFERENCE245877006 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDITAUSA INVESTIMENTOS ITAU PR

67,600.000 NHIL Local 9.793900 0.00 764.69 228.41 663,060.741.857600

Base 5.272341 0.00 411.65 122.96 356,944.84

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

30,700.000 NHIL Local 10.020000 0.00 0.00 0.00 307,614.001.813900

Base 5.524009 0.00 0.00 0.00 169,587.08

245877006 Total

764.69 228.410.0098,300.000 Local 970,674.74

Base 0.00 411.65 122.96 526,531.92

PREFERENCE251671905 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDLOJAS AMERICANAS SA PREF

3,700.000 NHIL Local 14.141100 0.00 60.43 18.05 52,400.551.857600

Base 7.612565 0.00 32.53 9.72 28,208.74
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22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

6,700.000 NHIL Local 14.290000 0.00 0.00 0.00 95,743.001.813900

Base 7.878052 0.00 0.00 0.00 52,782.95

251671905 Total

60.43 18.050.0010,400.000 Local 148,143.55

Base 0.00 32.53 9.72 80,991.69

PREFERENCE264551904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDGERDAU SA PREF

30,400.000 NHIL Local 13.633800 0.00 478.71 142.99 415,089.221.857600

Base 7.339470 0.00 257.70 76.98 223,454.58

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

7,400.000 NHIL Local 13.900000 0.00 0.00 0.00 102,860.001.813900

Base 7.663046 0.00 0.00 0.00 56,706.54

264551904 Total

478.71 142.990.0037,800.000 Local 517,949.22

Base 0.00 257.70 76.98 280,161.12

PREFERENCE264886904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDMETALURGICA GERDAU SA PREF

9,500.000 NHIL Local 17.194300 0.00 188.66 56.35 163,590.861.857600

Base 9.256191 0.00 101.56 30.33 88,065.71

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

900.000 NHIL Local 17.780000 0.00 0.00 0.00 16,002.001.813899

Base 9.802089 0.00 0.00 0.00 8,821.88

264886904 Total

188.66 56.350.0010,400.000 Local 179,592.86

Base 0.00 101.56 30.33 96,887.59
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COMMON STOCK NPV268236908 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDPETROBRAS   PETROLEO BRAS

124,800.000 NHIL Local 23.354000 0.00 3,366.34 1,005.53 2,918,951.071.861450

Base 12.546133 0.00 1,808.45 540.19 1,568,106.08

PREFERENCE268453008 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDPETROBRAS   PETROLEO BRAS PR

120,000.000 NHIL Local 21.563900 0.00 2,988.76 892.75 2,591,549.511.857600

Base 11.608473 0.00 1,608.94 480.59 1,395,106.33

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

70,200.000 NHIL Local 21.800000 0.00 0.00 0.00 1,530,360.001.813900

Base 12.018303 0.00 0.00 0.00 843,684.88

268453008 Total

2,988.76 892.750.00190,200.000 Local 4,121,909.51

Base 0.00 1,608.94 480.59 2,238,791.21

COMMON STOCK NPV279608905 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDANHANGUERA EDUCACIONAL PARTI

4,300.000 NHIL Local 18.529300 0.00 92.03 27.49 79,795.511.857600

Base 9.974860 0.00 49.54 14.80 42,956.24

PREFERENCE281334904 23 Nov 2011 28 Nov 2011 BRL/BR3MORGAN STANLEY CO INCORPORATEDINDS KLABIN PAPEL E CELU PRF

13,700.000 NHIL Local 6.952300 0.00 110.01 32.86 95,389.381.857600

Base 3.742625 0.00 59.22 17.69 51,350.87

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

5,700.000 NHIL Local 6.950000 0.00 0.00 0.00 39,615.001.813900

Base 3.831523 0.00 0.00 0.00 21,839.68

281334904 Total

110.01 32.860.0019,400.000 Local 135,004.38

Base 0.00 59.22 17.69 73,190.55
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COMMON STOCK NPV283214005 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDSOUZA CRUZ SA

7,800.000 NHIL Local 22.348700 0.00 201.34 60.14 174,581.341.857600

Base 12.030954 0.00 108.39 32.38 93,982.20

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

10,700.000 NHIL Local 22.500000 0.00 0.00 0.00 240,750.001.813900

Base 12.404212 0.00 0.00 0.00 132,725.07

283214005 Total

201.34 60.140.0018,500.000 Local 415,331.34

Base 0.00 108.39 32.38 226,707.27

COMMON STOCK NPV284097904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATEDCCR SA

7,400.000 NHIL Local 45.337800 0.00 387.50 115.74 336,002.961.857600

Base 24.406654 0.00 208.60 62.31 180,880.15

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHIL Local 46.000000 0.00 0.00 0.00 92,000.001.813900

Base 25.359720 0.00 0.00 0.00 50,719.44

284097904 Total

387.50 115.740.009,400.000 Local 428,002.96

Base 0.00 208.60 62.31 231,599.59

PREFERENCEB00FM5901 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDBANCO BRADESCO SA PREF

59,100.000 NHIL Local 28.127200 0.00 1,919.98 573.50 1,664,811.001.857600

Base 15.141688 0.00 1,033.58 308.73 896,216.09

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

22,800.000 NHIL Local 28.900000 0.00 0.00 0.00 658,920.001.813900

Base 15.932521 0.00 0.00 0.00 363,261.48
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B00FM5901 Total

1,919.98 573.500.0081,900.000 Local 2,323,731.00

Base 0.00 1,033.58 308.73 1,259,477.57

COMMON STOCK NPVB010V1902 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDCIA HERING

4,400.000 NHIL Local 38.006800 0.00 193.15 57.70 167,480.771.857600

Base 20.460164 0.00 103.98 31.06 90,159.76

COMMON STOCK NPVB01471901 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDALL AMERICA LATINA LOGISTICA

9,400.000 NHIL Local 8.171400 0.00 88.72 26.50 76,926.381.857600

Base 4.398902 0.00 47.76 14.27 41,411.70

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

4,700.000 NHIL Local 8.200000 0.00 0.00 0.00 38,540.001.813900

Base 4.520647 0.00 0.00 0.00 21,247.04

B01471901 Total

88.72 26.500.0014,100.000 Local 115,466.38

Base 0.00 47.76 14.27 62,658.74

COMMON STOCK NPVB014K5907 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDNATURA COSMETICOS SA

2,500.000 NHIL Local 34.926000 0.00 100.85 30.12 87,445.971.857600

Base 18.801680 0.00 54.29 16.21 47,074.70

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

4,400.000 NHIL Local 35.000000 0.00 0.00 0.00 154,000.001.813900

Base 19.295441 0.00 0.00 0.00 84,899.94

B014K5907 Total

100.85 30.120.006,900.000 Local 241,445.97

Base 0.00 54.29 16.21 131,974.64
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COMMON STOCK NPVB019KX905 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDCIA SIDERURGICA NACIONAL SA

25,500.000 NHIL Local 14.674900 0.00 432.21 129.10 374,771.261.857600

Base 7.899925 0.00 232.67 69.50 201,750.25

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

6,300.000 NHIL Local 15.080000 0.00 0.00 0.00 95,004.001.813900

Base 8.313578 0.00 0.00 0.00 52,375.54

B019KX905 Total

432.21 129.100.0031,800.000 Local 469,775.26

Base 0.00 232.67 69.50 254,125.79

PREFERENCEB01NTS906 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDGOL LINHAS AEREAS   PREF

1,900.000 NHIL Local 12.621100 0.00 27.70 8.27 24,016.061.857600

Base 6.794304 0.00 14.91 4.45 12,928.54

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

200.000 NHIL Local 13.010000 0.00 0.00 0.00 2,602.001.813898

Base 7.172400 0.00 0.00 0.00 1,434.48

B01NTS906 Total

27.70 8.270.002,100.000 Local 26,618.06

Base 0.00 14.91 4.45 14,363.02

PREFERENCEB01SCS903 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDBRADESPAR SA  PREF

5,600.000 NHIL Local 33.646400 0.00 217.62 65.01 188,702.471.857600

Base 18.112834 0.00 117.15 35.00 101,584.02

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

4,300.000 NHIL Local 34.550000 0.00 0.00 0.00 148,565.001.813900

Base 19.047356 0.00 0.00 0.00 81,903.63
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B01SCS903 Total

217.62 65.010.009,900.000 Local 337,267.47

Base 0.00 117.15 35.00 183,487.65

PREFERENCEB02GKF907 23 Nov 2011 28 Nov 2011 BRL/BR3MORGAN STANLEY CO INCORPORATEDSUZANO PAPEL E CELULOSE SA

900.000 NHIL Local 7.080000 0.00 7.36 2.20 6,381.561.857600

Base 3.811370 0.00 3.96 1.18 3,435.38

COMMON STOCK NPVB02PDQ901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHTELE NORTE LESTE PART

600.000 NHIL Local 19.690000 0.00 0.00 0.00 11,814.001.813900

Base 10.855067 0.00 0.00 0.00 6,513.04

PREFERENCEB02PDW908 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDTELE NORTE LESTE PART PREF

5,500.000 NHIL Local 16.441300 0.00 104.44 31.20 90,562.791.857600

Base 8.850829 0.00 56.22 16.80 48,752.58

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHIL Local 16.920000 0.00 0.00 0.00 33,840.001.813900

Base 9.327965 0.00 0.00 0.00 18,655.93

B02PDW908 Total

104.44 31.200.007,500.000 Local 124,402.79

Base 0.00 56.22 16.80 67,408.51

PREFERENCEB02PFC900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATEDTELEMAR NORTE LESTE SA PR A

1,300.000 NHIL Local 42.396200 0.00 63.66 19.02 55,197.741.857600

Base 22.823105 0.00 34.27 10.24 29,714.55

COMMON STOCK NPVB031NN909 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDCPFL ENERGIA SA

8,000.000 NHIL Local 22.608600 0.00 208.90 62.40 181,140.101.857600

Base 12.170866 0.00 112.46 33.59 97,512.97
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22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIL Local 22.270000 0.00 0.00 0.00 55,675.001.813900

Base 12.277412 0.00 0.00 0.00 30,693.53

B031NN909 Total

208.90 62.400.0010,500.000 Local 236,815.10

Base 0.00 112.46 33.59 128,206.50

PREFERENCEB037HR904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDITAU UNIBANCO HOLDING SA

75,400.000 NHIL Local 29.693400 0.00 2,585.91 772.41 2,242,240.681.857600

Base 15.984819 0.00 1,392.07 415.81 1,207,063.24

01 Nov 2011 07 Nov 2011 BRL/BR3REVERSE SPLIT NON CASH

936.000 NHHJ Local 3,446.312467 0.00 0.00 0.00 3,225,748.471.805541

Base 1,908.742810 0.00 0.00 0.00 1,786,583.27

01 Nov 2011 07 Nov 2011 BRL/BR3STOCKSPLIT NON CASH

92,664.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.753350

Base 0.000000 0.00 0.00 0.00 0.00

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

21,900.000 NHIL Local 30.010000 0.00 0.00 0.00 657,219.001.813900

Base 16.544462 0.00 0.00 0.00 362,323.72

B037HR904 Total

2,585.91 772.410.00190,900.000 Local 6,125,208.15

Base 0.00 1,392.07 415.81 3,355,970.23

COMMON STOCK NPVB03WBK900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDDIAGNOSTICOS DA AMERICA SA

7,400.000 NHIL Local 13.431400 0.00 114.80 34.29 99,541.451.857600

Base 7.230512 0.00 61.80 18.46 53,586.05
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COMMON STOCK NPVB0498T905 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDPORTO SEGURO SA

1,300.000 NHIL Local 19.110800 0.00 28.69 8.57 24,881.301.861450

Base 10.266620 0.00 15.41 4.60 13,366.62

COMMON STOCK NPVB04M7D902 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDFIBRIA CELULOSE SA

6,100.000 NHIL Local 12.959000 0.00 91.30 27.27 79,168.471.857600

Base 6.976206 0.00 49.15 14.68 42,618.69

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIL Local 13.900000 0.00 0.00 0.00 22,240.001.813901

Base 7.663044 0.00 0.00 0.00 12,260.87

B04M7D902 Total

91.30 27.270.007,700.000 Local 101,408.47

Base 0.00 49.15 14.68 54,879.56

PREFERENCEB0774N903 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHBRASKEM SA PREF A

7,800.000 NHIL Local 13.800000 0.00 0.00 0.00 107,640.001.813900

Base 7.607917 0.00 0.00 0.00 59,341.75

COMMON STOCK NPVB07C76906 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDTRACTEBEL ENERGIA SA

5,300.000 NHIL Local 28.281500 0.00 173.13 51.71 150,116.791.857600

Base 15.224752 0.00 93.20 27.84 80,812.23

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIL Local 28.120000 0.00 0.00 0.00 33,744.001.813900

Base 15.502508 0.00 0.00 0.00 18,603.01

B07C76906 Total

173.13 51.710.006,500.000 Local 183,860.79

Base 0.00 93.20 27.84 99,415.24
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COMMON STOCK NPVB08K3S903 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDLOCALIZA RENT A CAR

2,900.000 NHIL Local 25.047600 0.00 83.90 25.06 72,747.001.857600

Base 13.483850 0.00 45.17 13.49 39,161.82

COMMON STOCK NPVB0CGYD906 23 Nov 2011 28 Nov 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATEDLOJAS RENNER S.A.

2,300.000 NHIL Local 49.373500 0.00 131.16 39.18 113,729.391.857600

Base 26.579188 0.00 70.61 21.09 61,223.83

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

2,300.000 NHIL Local 49.600000 0.00 0.00 0.00 114,080.001.813900

Base 27.344396 0.00 0.00 0.00 62,892.11

B0CGYD906 Total

131.16 39.180.004,600.000 Local 227,809.39

Base 0.00 70.61 21.09 124,115.94

COMMON STOCK NPVB0D749907 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDEDP   ENERGIAS DO BRASIL SA

2,200.000 NHIL Local 37.383600 0.00 94.99 28.38 82,367.291.857600

Base 20.124677 0.00 51.14 15.28 44,340.70

COMMON STOCK NPVB0FHTN905 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDULTRAPAR PARTICIPACOES SA

16,500.000 NHIL Local 30.378200 0.00 578.93 172.93 501,992.161.861450

Base 16.319643 0.00 311.01 92.90 269,678.03

COMMON STOCK NPVB0P72G900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDCOSAN SA INDUSTRIA COMERCIO

3,100.000 NHIL Local 25.883900 0.00 92.68 27.69 80,360.461.857600

Base 13.934055 0.00 49.89 14.91 43,260.37

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

1,900.000 NHIL Local 25.700000 0.00 0.00 0.00 48,830.001.813900

Base 14.168368 0.00 0.00 0.00 26,919.90
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B0P72G900 Total

92.68 27.690.005,000.000 Local 129,190.46

Base 0.00 49.89 14.91 70,180.27

COMMON STOCK NPVB0W1X3900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDLIGHT SA

1,787.000 NHIL Local 26.690901 0.00 55.09 16.46 47,768.191.857600

Base 14.368487 0.00 29.66 8.86 25,715.00

COMMON STOCK NPVB0WPDR906 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDROSSI RESIDENCIAL S.A.

2,400.000 NHIL Local 8.810800 0.00 24.42 7.30 21,177.641.857600

Base 4.743109 0.00 13.15 3.93 11,400.54

COMMON STOCK NPVB10LQP908 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDTOTVS SA

4,200.000 NHIL Local 30.471700 0.00 147.82 44.15 128,173.111.857600

Base 16.403801 0.00 79.58 23.77 68,999.31

PREFERENCEB16282905 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDVALE FERTILIZANTES SA  PRF

5,200.000 NHIL Local 24.735400 0.00 148.56 44.37 128,817.011.861450

Base 13.288243 0.00 79.81 23.84 69,202.51

COMMON STOCK NPVB16FPG906 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDEMBRAER SA

13,000.000 NHIL Local 10.959400 0.00 164.56 49.15 142,685.911.857600

Base 5.899763 0.00 88.59 26.46 76,811.97

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

9,900.000 NHIL Local 11.150000 0.00 0.00 0.00 110,385.001.813900

Base 6.146976 0.00 0.00 0.00 60,855.06

B16FPG906 Total

164.56 49.150.0022,900.000 Local 253,070.91

Base 0.00 88.59 26.46 137,667.03
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PREFERENCEB17MHG909 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDCIA ENERGETICA DE SP PREF B

2,500.000 NHIL Local 29.646400 0.00 85.60 25.57 74,227.171.857600

Base 15.959518 0.00 46.08 13.77 39,958.64

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

3,200.000 NHIL Local 29.450000 0.00 0.00 0.00 94,240.001.813900

Base 16.235734 0.00 0.00 0.00 51,954.35

B17MHG909 Total

85.60 25.570.005,700.000 Local 168,467.17

Base 0.00 46.08 13.77 91,912.99

COMMON STOCK NPVB18XCG909 23 Nov 2011 28 Nov 2011 BRL/BR3MORGAN STANLEY CO INCORPORATEDMMX MINERACAO E METALICOS SA

8,400.000 NHIL Local 6.335600 0.00 61.47 18.37 53,298.881.857600

Base 3.410637 0.00 33.09 9.89 28,692.33

COMMON STOCK NPVB19RPM904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDOGX PETROLEO E GAS PARTICIPA

40,300.000 NHIL Local 14.091600 0.00 655.91 195.92 568,743.311.857600

Base 7.585917 0.00 353.10 105.47 306,171.03

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

22,900.000 NHIL Local 13.780000 0.00 0.00 0.00 315,562.001.813900

Base 7.596891 0.00 0.00 0.00 173,968.80

B19RPM904 Total

655.91 195.920.0063,200.000 Local 884,305.31

Base 0.00 353.10 105.47 480,139.83

COMMON STOCK NPVB1FY4S902 23 Nov 2011 28 Nov 2011 BRL/BR3MORGAN STANLEY CO INCORPORATEDBROOKFIELD INCORPORACOES SA

1,900.000 NHIL Local 5.360000 0.00 11.76 3.51 10,199.271.857600

Base 2.885444 0.00 6.33 1.89 5,490.56
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COMMON STOCK NPVB1H6R6904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDODONTOPREV S.A.

1,700.000 NHIL Local 23.508200 0.00 46.16 13.79 40,023.891.857600

Base 12.655146 0.00 24.85 7.42 21,546.02

COMMON STOCK NPVB1LH3Y900 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHB2W COM GLOBAL DO VAREJO

2,600.000 NHIL Local 10.010000 0.00 0.00 0.00 26,026.001.813900

Base 5.518496 0.00 0.00 0.00 14,348.09

COMMON STOCK NPVB1N9YL900 23 Nov 2011 28 Nov 2011 BRL/BR3MORGAN STANLEY CO INCORPORATEDPDG REALTY SA

43,000.000 NHIL Local 6.190800 0.00 307.47 91.84 266,603.711.857600

Base 3.332687 0.00 165.52 49.44 143,520.52

COMMON STOCK NPVB1RYG5906 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDBR MALLS PARTICIPACOES SA

16,000.000 NHIL Local 18.752600 0.00 346.55 103.51 300,491.661.857600

Base 10.095069 0.00 186.56 55.72 161,763.38

COMMON STOCK NPVB1V74X902 23 Nov 2011 28 Nov 2011 BRL/BR3MORGAN STANLEY CO INCORPORATEDJBS SA

29,500.000 NHIL Local 5.863400 0.00 199.78 59.68 173,229.761.857600

Base 3.156438 0.00 107.55 32.13 93,254.61

PREFERENCEB1XFXG907 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDBRASIL TELECOM SA PREFERENCE

2,800.000 NHIL Local 10.145700 0.00 32.81 9.80 28,450.571.857600

Base 5.461725 0.00 17.66 5.28 15,315.77

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIL Local 10.400000 0.00 0.00 0.00 14,560.001.813901

Base 5.733500 0.00 0.00 0.00 8,026.90

B1XFXG907 Total

32.81 9.800.004,200.000 Local 43,010.57

Base 0.00 17.66 5.28 23,342.67
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PREFERENCEB1YBRG902 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDCIA ENERGETICA MINAS GER PRF

13,100.000 NHIL Local 29.625300 0.00 448.25 133.90 388,673.581.857600

Base 15.948159 0.00 241.31 72.08 209,234.27

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

3,800.000 NHIL Local 29.800000 0.00 0.00 0.00 113,240.001.813900

Base 16.428689 0.00 0.00 0.00 62,429.02

B1YBRG902 Total

448.25 133.900.0016,900.000 Local 501,913.58

Base 0.00 241.31 72.08 271,663.29

COMMON STOCK NPVB1YCHL900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATEDCIA SANEAMENTO BASICO DE SP

4,400.000 NHIL Local 49.247700 0.00 250.28 74.76 217,014.921.857600

Base 26.511466 0.00 134.73 40.25 116,825.43

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

600.000 NHIL Local 49.200000 0.00 0.00 0.00 29,520.001.813900

Base 27.123883 0.00 0.00 0.00 16,274.33

B1YCHL900 Total

250.28 74.760.005,000.000 Local 246,534.92

Base 0.00 134.73 40.25 133,099.76

COMMON STOCK NPVB1Z8B6907 29 Nov 2011 02 Dec 2011 BRL/BR3 0.04CREDIT LYONNAIS SECURITIES (USA) INREDECARD SA

7,500.000 NHHP Local 29.333200 0.00 550.00 75.90 220,624.901.845250

Base 15.896599 0.00 298.06 41.13 119,563.69

30 Nov 2011 05 Dec 2011 BRL/BR3 0.04CREDIT LYONNAIS SECURITIES (USA) IN

12,100.000 NHHP Local 29.993700 0.00 907.31 127.02 363,958.101.807700

Base 16.592189 0.00 501.91 70.27 201,337.67
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23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATED

13,800.000 NHIL Local 28.946400 0.00 461.38 137.81 400,059.511.857600

Base 15.582687 0.00 248.37 74.19 215,363.65

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

2,900.000 NHIL Local 28.470000 0.00 0.00 0.00 82,563.001.813900

Base 15.695462 0.00 0.00 0.00 45,516.84

B1Z8B6907 Total

1,918.69 340.730.0036,300.000 Local 1,067,205.51

Base 0.00 1,048.34 185.59 581,781.85

COMMON STOCK NPVB235JN901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHMRV ENGENHARIA

34,000.000 NHIL Local 10.380000 0.00 0.00 0.00 352,920.001.813900

Base 5.722476 0.00 0.00 0.00 194,564.20

COMMON STOCK NPVB23DZG901 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDMULTIPLAN EMPREENDIMENTOS

1,300.000 NHIL Local 35.516900 0.00 53.33 15.93 46,241.231.857600

Base 19.119778 0.00 28.71 8.58 24,893.00

PREFERENCEB23F8S900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDBANCO ESTADO RIO GRANDE SUL

5,100.000 NHIL Local 18.144700 0.00 106.88 31.93 92,676.781.857600

Base 9.767819 0.00 57.54 17.19 49,890.60

COMMON STOCK NPVB27WY8904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDDURATEX SA

4,300.000 NHIL Local 8.459500 0.00 42.01 12.55 36,430.411.857600

Base 4.553994 0.00 22.62 6.76 19,611.55

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

1,700.000 NHIL Local 8.470000 0.00 0.00 0.00 14,399.001.813901

Base 4.669494 0.00 0.00 0.00 7,938.14
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B27WY8904 Total

42.01 12.550.006,000.000 Local 50,829.41

Base 0.00 22.62 6.76 27,549.69

UNIT NPVB27WYK907 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDSUL AMERICA SA   UNITS

1,800.000 NHIL Local 13.527800 0.00 28.12 8.40 24,386.561.857600

Base 7.282407 0.00 15.14 4.52 13,127.99

COMMON STOCK NPVB28T2K908 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDAMIL PARTICIPACOES SA

2,800.000 NHIL Local 16.349300 0.00 52.87 15.79 45,846.701.857600

Base 8.801303 0.00 28.46 8.50 24,680.61

COMMON STOCK NPVB2QY96901 23 Nov 2011 28 Nov 2011 BRL/BR3MORGAN STANLEY CO INCORPORATEDHYPERMARCAS SA

8,700.000 NHIL Local 7.546600 0.00 75.83 22.66 65,753.911.857600

Base 4.062554 0.00 40.82 12.20 35,397.24

COMMON STOCK NPVB2RHNV906 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDBM+FBOVESPA SA

62,900.000 NHIL Local 9.655600 0.00 701.47 209.53 608,248.241.857600

Base 5.197890 0.00 377.62 112.80 327,437.68

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

19,400.000 NHIL Local 10.110000 0.00 0.00 0.00 196,134.001.813900

Base 5.573626 0.00 0.00 0.00 108,128.34

B2RHNV906 Total

701.47 209.530.0082,300.000 Local 804,382.24

Base 0.00 377.62 112.80 435,566.02

PREFERENCEB3ZCNF901 23 Nov 2011 28 Nov 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATEDTELEF BRASIL

11,748.000 NHIL Local 48.027100 0.00 651.68 194.66 565,068.711.861450

Base 25.800908 0.00 350.09 104.57 303,563.73
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06 Oct 2011 11 Oct 2011 BRL/BR3CONVERSION NON CASH

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

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

1,094.000 NHIL Local 47.900000 0.00 0.00 0.00 52,402.601.813900

Base 26.407185 0.00 0.00 0.00 28,889.46

B3ZCNF901 Total

651.68 194.660.0017,507.000 Local 753,441.41

Base 0.00 350.09 104.57 408,131.76

COMMON STOCK NPVB4LW4N904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.38MORGAN STANLEY CO INCORPORATEDHRT PARTICIPACOES EM PETROLE

200.000 NHIL Local 606.745000 0.00 140.16 41.86 121,531.021.857600

Base 326.628445 0.00 75.45 22.53 65,423.68

UNIT NPVB4V5RY903 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDBANCO SANTANDER (BRASIL) SA

26,900.000 NHIL Local 12.759500 0.00 396.43 118.42 343,745.401.857600

Base 6.868809 0.00 213.41 63.75 185,048.13

COMMON STOCK NPVB55DVB907 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDCETIP SA BALCAO ORGANIZADO

7,700.000 NHIL Local 23.940100 0.00 212.91 63.59 184,615.271.861450

Base 12.860995 0.00 114.38 34.16 99,178.21

COMMON STOCK NPVB5720R908 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDECORODOVIAS INFRA E LOG SA

3,400.000 NHIL Local 12.910000 0.00 50.70 15.14 43,959.841.857600

Base 6.949828 0.00 27.29 8.15 23,664.86

EXP 26JAN12B5N6DF903 27 Dec 2011 OPEN BRL/BR3RIGHTS ISSUE (NON CASH)GOL LINHAS AEREAS RTS

42.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.859700

Base 0.000000 0.00 0.00 0.00 0.00
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27 Dec 2011 OPEN BRL/BR3RIGHTS ISSUE (NON CASH)

104.000 NHIL Local 0.000000 0.00 0.00 0.00 0.001.859700

Base 0.000000 0.00 0.00 0.00 0.00

B5N6DF903 Total

0.00 0.000.00146.000 Local 0.00

Base 0.00 0.00 0.00 0.00

PREFERENCEB5VGS7904 23 Nov 2011 28 Nov 2011 BRL/BR3 0.04MORGAN STANLEY CO INCORPORATEDCIA BRASILEIRA DE DIS PREF

3,765.000 NHIL Local 59.550300 0.00 258.96 77.35 224,543.191.857600

Base 32.057655 0.00 139.41 41.64 120,878.12

COMMON STOCK NPVB614LY900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.03MORGAN STANLEY CO INCORPORATEDCIELO SA

8,100.000 NHIL Local 46.373800 0.00 433.85 129.59 376,191.221.857600

Base 24.964363 0.00 233.55 69.76 202,514.65

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

4,500.000 NHIL Local 45.650000 0.00 0.00 0.00 205,425.001.813900

Base 25.166767 0.00 0.00 0.00 113,250.45

B614LY900 Total

433.85 129.590.0012,600.000 Local 581,616.22

Base 0.00 233.55 69.76 315,765.10

PREFERENCEB66HFL901 23 Nov 2011 28 Nov 2011 BRL/BR3 0.02MORGAN STANLEY CO INCORPORATEDELETROPAULO METROPOLI PREF

2,600.000 NHIL Local 32.211500 0.00 96.73 28.89 83,875.521.857600

Base 17.340385 0.00 52.07 15.55 45,152.63

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

400.000 NHIL Local 31.800000 0.00 0.00 0.00 12,720.001.813901

Base 17.531275 0.00 0.00 0.00 7,012.51
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B66HFL901 Total

96.73 28.890.003,000.000 Local 96,595.52

Base 0.00 52.07 15.55 52,165.14

BRAZILIAN REAL  Total

0.00Local1,767,448.000

0.00Base

9,551.59

5,142.34

32,754.93

17,642.49

40,707,542.08

22,092,494.48

CANADIAN DOLLAR

COMMON STOCK NPV00208D960 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHARC RESOURCES LTD

5,400.000 NHIL Local 24.790000 0.00 0.00 0.00 133,866.001.040650

Base 23.821650 0.00 0.00 0.00 128,636.91

COMMON STOCK NPV008474959 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHAGNICO EAGLE MINES LTD

1,400.000 NHIL Local 44.350000 0.00 0.00 0.00 62,090.001.040650

Base 42.617593 0.00 0.00 0.00 59,664.63

COMMON STOCK NPV008916959 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHAGRIUM INC

1,800.000 NHIL Local 72.700000 0.00 0.00 0.00 130,860.001.040650

Base 69.860183 0.00 0.00 0.00 125,748.33

COMMON STOCK NPV01626P957 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHALIMENTATION COUCHE TARD  B

400.000 NHIL Local 30.140000 0.00 0.00 0.00 12,056.001.040650

Base 28.962675 0.00 0.00 0.00 11,585.07

COMMON STOCK NPV05534B950 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHBCE INC

2,900.000 NHIL Local 39.340000 0.00 0.00 0.00 114,086.001.040650

Base 37.803297 0.00 0.00 0.00 109,629.56
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COMMON STOCK NPV063671952 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHBANK OF MONTREAL

5,700.000 NHIL Local 56.180000 0.00 0.00 0.00 320,226.001.040650

Base 53.985489 0.00 0.00 0.00 307,717.29

COMMON STOCK NPV064149958 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHBANK OF NOVA SCOTIA

11,900.000 NHIL Local 49.780000 0.00 0.00 0.00 592,382.001.040650

Base 47.835487 0.00 0.00 0.00 569,242.30

COMMON STOCK NPV067901959 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHBARRICK GOLD CORP

9,700.000 NHIL Local 49.870000 0.00 0.00 0.00 483,739.001.040650

Base 47.921972 0.00 0.00 0.00 464,843.13

COMMON STOCK NPV097751952 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHBOMBARDIER INC B

16,400.000 NHIL Local 3.980000 0.00 0.00 0.00 65,272.001.040650

Base 3.824533 0.00 0.00 0.00 62,722.34

COMMON STOCK NPV112585955 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHBROOKFIELD ASSET MANAGE CL A

5,200.000 NHIL Local 27.710000 0.00 0.00 0.00 144,092.001.040650

Base 26.627588 0.00 0.00 0.00 138,463.46

COMMON STOCK NPV112900956 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHBROOKFIELD OFFICE PROPERTIES

2,300.000 NHIL Local 15.490000 0.00 0.00 0.00 35,627.001.040650

Base 14.884926 0.00 0.00 0.00 34,235.33

COMMON STOCK NPV124765959 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHCAE INC

1,800.000 NHIL Local 9.480000 0.00 0.00 0.00 17,064.001.040650

Base 9.109689 0.00 0.00 0.00 16,397.44

COMMON STOCK NPV13321L959 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHCAMECO CORP

5,600.000 NHIL Local 18.860000 0.00 0.00 0.00 105,616.001.040650

Base 18.123288 0.00 0.00 0.00 101,490.41
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COMMON STOCK NPV136069952 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHCAN IMPERIAL BK OF COMMERCE

3,800.000 NHIL Local 70.150000 0.00 0.00 0.00 266,570.001.040650

Base 67.409792 0.00 0.00 0.00 256,157.21

COMMON STOCK NPV136375961 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHCANADIAN NATL RAILWAY CO

3,900.000 NHIL Local 78.750000 0.00 0.00 0.00 307,125.001.040650

Base 75.673856 0.00 0.00 0.00 295,128.04

COMMON STOCK NPV136385952 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHCANADIAN NATURAL RESOURCES

13,600.000 NHIL Local 36.480000 0.00 0.00 0.00 496,128.001.040650

Base 35.055014 0.00 0.00 0.00 476,748.19

COMMON STOCK NPV13643E956 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHCANADIAN OIL SANDS LTD

7,300.000 NHIL Local 19.770000 0.00 0.00 0.00 144,321.001.040650

Base 18.997742 0.00 0.00 0.00 138,683.52

COMMON STOCK NPV13645T951 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHCANADIAN PACIFIC RAILWAY LTD

900.000 NHIL Local 59.750000 0.00 0.00 0.00 53,775.001.040650

Base 57.416033 0.00 0.00 0.00 51,674.43

COMMON STOCK NPV15101Q959 17 Oct 2011 20 Oct 2011 CAD/CAN 0.01CANACCORDGENUITY CORP.CELESTICA INC

2,800.000 NHHV Local 8.292200 0.00 28.00 0.00 23,246.161.015150

Base 8.168448 0.00 27.58 0.00 22,899.24

09 Nov 2011 15 Nov 2011 CAD/CAN 0.01GOLDMAN SACHS CANADA

1,900.000 NHHV Local 8.531500 0.00 19.00 0.00 16,228.851.017400

Base 8.385591 0.00 18.68 0.00 15,951.30

15101Q959 Total

47.00 0.000.004,700.000 Local 39,475.01

Base 0.00 46.26 0.00 38,850.54
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COMMON STOCK NPV15135U950 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHCENOVUS ENERGY INC

10,900.000 NHIL Local 32.390000 0.00 0.00 0.00 353,051.001.040650

Base 31.124778 0.00 0.00 0.00 339,260.08

COMMON STOCK NPV152006953 05 Dec 2011 08 Dec 2011 CAD/CAN 0.01ITG CANADACENTERRA GOLD INC

800.000 NHHJ Local 22.362800 0.00 10.80 0.00 17,901.041.014050

Base 22.052956 0.00 10.65 0.00 17,653.02

COMMON STOCK NPV22576C952 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHCRESCENT POINT ENERGY CORP

3,600.000 NHIL Local 42.730000 0.00 0.00 0.00 153,828.001.040650

Base 41.060875 0.00 0.00 0.00 147,819.15

COMMON STOCK NPV284902954 05 Dec 2011 08 Dec 2011 CAD/CAN 0.01ITG CANADAELDORADO GOLD CORP

2,800.000 NHHJ Local 17.380000 0.00 37.80 0.00 48,701.801.014050

Base 17.139194 0.00 37.28 0.00 48,027.02

COMMON STOCK NPV292505955 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHENCANA CORP

10,100.000 NHIL Local 19.630000 0.00 0.00 0.00 198,263.001.040650

Base 18.863211 0.00 0.00 0.00 190,518.43

COMMON STOCK NPV29250N956 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHENBRIDGE INC

15,500.000 NHIL Local 36.230000 0.00 0.00 0.00 561,565.001.040650

Base 34.814779 0.00 0.00 0.00 539,629.08

COMMON STOCK NPV292766953 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHENERPLUS CORP

4,800.000 NHIL Local 26.390000 0.00 0.00 0.00 126,672.001.040650

Base 25.359150 0.00 0.00 0.00 121,723.92

COMMON STOCK NPV293570958 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHENSIGN ENERGY SERVICES INC

2,800.000 NHIL Local 15.300000 0.00 0.00 0.00 42,840.001.040650

Base 14.702350 0.00 0.00 0.00 41,166.58
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COMMON STOCK NPV303901953 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHFAIRFAX FINANCIAL HLDGS LTD

200.000 NHIL Local 426.720000 0.00 0.00 0.00 85,344.001.040650

Base 410.051400 0.00 0.00 0.00 82,010.28

COMMON STOCK NPV335934956 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHFIRST QUANTUM MINERALS LTD

5,100.000 NHIL Local 17.690000 0.00 0.00 0.00 90,219.001.040650

Base 16.998990 0.00 0.00 0.00 86,694.85

COMMON STOCK NPV375916954 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHGILDAN ACTIVEWEAR INC

600.000 NHIL Local 24.250000 0.00 0.00 0.00 14,550.001.040650

Base 23.302750 0.00 0.00 0.00 13,981.65

COMMON STOCK NPV380956953 05 Oct 2011 11 Oct 2011 CAD/CAN 0.03SCOTIA CAPITAL MKTSGOLDCORP INC

12,400.000 NHHP Local 47.251600 0.00 372.00 0.00 586,291.841.044900

Base 45.221169 0.00 356.01 0.00 561,098.52

25 Oct 2011 28 Oct 2011 CAD/CAN 0.03SCOTIA CAPITAL MKTS

7,060.000 NHHP Local 48.391000 0.00 211.80 0.00 341,852.261.014400

Base 47.704062 0.00 208.79 0.00 336,999.47

15 Dec 2011 28 Dec 2011 CAD/CAN 0.018 JPMORGAN CHASE BANK

9,492.000 NHHP Local 47.037803 0.00 94.92 0.00 446,577.751.033700

Base 45.504308 0.00 91.83 0.00 432,018.72

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

7,800.000 NHIL Local 51.460000 0.00 0.00 0.00 401,388.001.040650

Base 49.449863 0.00 0.00 0.00 385,708.93

380956953 Total

678.72 0.000.0036,752.000 Local 1,776,109.85

Base 0.00 656.63 0.00 1,715,825.64
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COMMON STOCK NPV39138C957 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHGREAT WEST LIFECO INC

2,500.000 NHIL Local 20.380000 0.00 0.00 0.00 50,950.001.040650

Base 19.583912 0.00 0.00 0.00 48,959.78

COMMON STOCK NPV448055954 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHHUSKY ENERGY INC

5,400.000 NHIL Local 24.390000 0.00 0.00 0.00 131,706.001.040650

Base 23.437274 0.00 0.00 0.00 126,561.28

COMMON STOCK NPV453038960 01 Oct 2011 CAD/CANAUTREPAT-DIV REIMPERIAL OIL LTD

468.000 NHHP Local 37.464871 0.00 0.00 0.00 17,533.561.042050

Base 35.953045 0.00 0.00 0.00 16,826.03

01 Oct 2011 CANCEL CAD/CANAUTREPAT-DIV RE

-468.000 NHHP Local 37.464871 0.00 0.00 0.00 -17,533.561.042050

Base 35.953045 0.00 0.00 0.00 -16,826.03

02 Sep 2011 11 Oct 2011 CAD/CAN10 AUTREPAT-DIV RE

468.000 NHHP Local 37.464871 0.00 0.00 0.00 17,533.560.981550

Base 38.169091 0.00 0.00 0.00 17,863.13

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

6,000.000 NHIL Local 42.150000 0.00 0.00 0.00 252,900.001.040650

Base 40.503532 0.00 0.00 0.00 243,021.19

453038960 Total

0.00 0.000.006,468.000 Local 270,433.56

Base 0.00 0.00 0.00 260,884.32

COMMON STOCK NPV46579N954 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHIVANHOE MINES LTD

3,700.000 NHIL Local 19.310000 0.00 0.00 0.00 71,447.001.040650

Base 18.555711 0.00 0.00 0.00 68,656.13
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COMMON STOCK NPV496902958 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHKINROSS GOLD CORP

10,300.000 NHIL Local 12.870000 0.00 0.00 0.00 132,561.001.040650

Base 12.367271 0.00 0.00 0.00 127,382.89

COMMON STOCK NPV559222955 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHMAGNA INTERNATIONAL INC

3,200.000 NHIL Local 34.800000 0.00 0.00 0.00 111,360.001.040650

Base 33.440638 0.00 0.00 0.00 107,010.04

COMMON STOCK NPV56501R957 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHMANULIFE FINANCIAL CORP

20,200.000 NHIL Local 11.200000 0.00 0.00 0.00 226,240.001.040650

Base 10.762504 0.00 0.00 0.00 217,402.58

COMMON STOCK NPV59162N950 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHMETRO INC  A

300.000 NHIL Local 50.600000 0.00 0.00 0.00 15,180.001.040650

Base 48.623467 0.00 0.00 0.00 14,587.04

COMMON STOCK NPV633067954 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHNATIONAL BANK OF CANADA

1,500.000 NHIL Local 66.550000 0.00 0.00 0.00 99,825.001.040650

Base 63.950413 0.00 0.00 0.00 95,925.62

COMMON STOCK NPV64156L952 08 Dec 2011 13 Dec 2011 CAD/CAN 0.04UBS AGNEVSUN RESOURCES LTD

62,400.000 NHEG Local 5.915800 0.00 2,496.00 0.00 371,641.921.019100

Base 5.804926 0.00 2,449.22 0.00 364,676.60

09 Dec 2011 14 Dec 2011 CAD/CAN 0.04UBS AG

18,700.000 NHEG Local 5.950300 0.00 748.00 0.00 112,018.611.020100

Base 5.833056 0.00 733.26 0.00 109,811.40

64156L952 Total

3,244.00 0.000.0081,100.000 Local 483,660.53

Base 0.00 3,182.48 0.00 474,488.00
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COMMON STOCK NPV65334H953 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHNEXEN INC

6,700.000 NHIL Local 15.740000 0.00 0.00 0.00 105,458.001.040650

Base 15.125163 0.00 0.00 0.00 101,338.59

COMMON STOCK NPV653905950 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHNIKO RESOURCES LTD

700.000 NHIL Local 50.990000 0.00 0.00 0.00 35,693.001.040650

Base 48.998229 0.00 0.00 0.00 34,298.76

COMMON STOCK NPV706327954 05 Dec 2011 08 Dec 2011 CAD/CAN 0.01ITG CANADAPEMBINA PIPELINE CORP

10,700.000 NHHJ Local 29.774100 0.00 144.45 0.00 318,727.321.014050

Base 29.361570 0.00 142.45 0.00 314,311.25

COMMON STOCK NPV707887956 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHPENN WEST PETROLEUM LTD

7,400.000 NHIL Local 17.880000 0.00 0.00 0.00 132,312.001.040650

Base 17.181569 0.00 0.00 0.00 127,143.61

COMMON STOCK NPV73755L958 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHPOTASH CORP OF SASKATCHEWAN

8,900.000 NHIL Local 43.960000 0.00 0.00 0.00 391,244.001.040650

Base 42.242829 0.00 0.00 0.00 375,961.18

COMMON STOCK NPV739239952 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHPOWER CORP OF CANADA

3,500.000 NHIL Local 22.180000 0.00 0.00 0.00 77,630.001.040650

Base 21.313603 0.00 0.00 0.00 74,597.61

COMMON STOCK NPV73927C951 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHPOWER FINANCIAL CORP

2,000.000 NHIL Local 24.860000 0.00 0.00 0.00 49,720.001.040650

Base 23.888915 0.00 0.00 0.00 47,777.83

COMMON STOCK NPV760975953 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHRESEARCH IN MOTION

4,500.000 NHIL Local 18.040000 0.00 0.00 0.00 81,180.001.040650

Base 17.335320 0.00 0.00 0.00 78,008.94
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COMMON STOCK NPV775109960 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHROGERS COMMUNICATIONS INC B

3,500.000 NHIL Local 36.650000 0.00 0.00 0.00 128,275.001.040650

Base 35.218374 0.00 0.00 0.00 123,264.31

COMMON STOCK NPV780087953 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHROYAL BANK OF CANADA

14,000.000 NHIL Local 44.450000 0.00 0.00 0.00 622,300.001.040650

Base 42.713689 0.00 0.00 0.00 597,991.64

COMMON STOCK NPV802912956 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHSAPUTO INC

1,400.000 NHIL Local 40.110000 0.00 0.00 0.00 56,154.001.040650

Base 38.543221 0.00 0.00 0.00 53,960.51

COMMON STOCK NPV82028K952 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHSHAW COMMUNICATIONS INC B

2,800.000 NHIL Local 21.250000 0.00 0.00 0.00 59,500.001.040650

Base 20.419929 0.00 0.00 0.00 57,175.80

COMMON STOCK NPV82509W954 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHSHOPPERS DRUG MART CORP

900.000 NHIL Local 42.180000 0.00 0.00 0.00 37,962.001.040650

Base 40.532356 0.00 0.00 0.00 36,479.12

COMMON STOCK NPV828336958 05 Dec 2011 08 Dec 2011 CAD/CAN 0.01ITG CANADASILVER WHEATON CORP

3,600.000 NHHJ Local 33.028500 0.00 48.60 0.00 118,951.201.014050

Base 32.570879 0.00 47.93 0.00 117,303.09

COMMON STOCK NPV866796956 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHSUN LIFE FINANCIAL INC

6,300.000 NHIL Local 19.560000 0.00 0.00 0.00 123,228.001.040650

Base 18.795944 0.00 0.00 0.00 118,414.45

COMMON STOCK NPV867224958 28 Dec 2011 OPEN CAD/CAN 0.04SCOTIA CAPITAL MKTSSUNCOR ENERGY INC

51,200.000 NHEB Local 28.592700 0.00 2,048.00 0.00 1,465,994.241.023350

Base 27.940294 0.00 2,001.27 0.00 1,432,544.33
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28 Dec 2011 OPEN CAD/CAN 0.04SCOTIA CAPITAL MKTS

500.000 NHEB Local 28.611100 0.00 20.00 0.00 14,325.551.023350

Base 27.958274 0.00 19.54 0.00 13,998.68

29 Dec 2011 OPEN CAD/CAN 0.04SCOTIA CAPITAL MKTS

1,400.000 NHEB Local 28.986600 0.00 56.00 0.00 40,637.241.020950

Base 28.391792 0.00 54.85 0.00 39,803.36

30 Dec 2011 OPEN CAD/CAN 0.04SCOTIA CAPITAL MKTS

57,700.000 NHEB Local 29.313700 0.00 2,308.00 0.00 1,693,708.491.016850

Base 28.827949 0.00 2,269.75 0.00 1,665,642.42

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

19,600.000 NHIL Local 30.940000 0.00 0.00 0.00 606,424.001.040650

Base 29.731418 0.00 0.00 0.00 582,735.79

30 Dec 2011 OPEN CAD/CAN 0.04SCOTIA CAPITAL MKTS

1,600.000 NHEB Local 29.336300 0.00 64.00 0.00 47,002.081.016850

Base 28.850175 0.00 62.94 0.00 46,223.22

867224958 Total

4,496.00 0.000.00132,000.000 Local 3,868,091.60

Base 0.00 4,408.35 0.00 3,780,947.80

COMMON STOCK NPV87425E954 14 Dec 2011 19 Dec 2011 CAD/CAN 0.01ITG CANADATALISMAN ENERGY INC

17,300.000 NHEB Local 11.796300 0.00 173.00 0.00 204,248.991.040400

Base 11.338235 0.00 166.28 0.00 196,317.75

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

13,500.000 NHIL Local 13.300000 0.00 0.00 0.00 179,550.001.040650

Base 12.780474 0.00 0.00 0.00 172,536.40
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87425E954 Total

173.00 0.000.0030,800.000 Local 383,798.99

Base 0.00 166.28 0.00 368,854.15

COMMON STOCK NPV878742956 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHTECK RESOURCES LTD CLS B

6,000.000 NHIL Local 34.690000 0.00 0.00 0.00 208,140.001.040650

Base 33.334935 0.00 0.00 0.00 200,009.61

COMMON STOCK NPV87971M954 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHTELUS CORPORATION  NON VOTE

1,100.000 NHIL Local 50.270000 0.00 0.00 0.00 55,297.001.040650

Base 48.306345 0.00 0.00 0.00 53,136.98

COMMON STOCK NPV884903956 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHTHOMSON REUTERS CORP

3,100.000 NHIL Local 27.770000 0.00 0.00 0.00 86,087.001.040650

Base 26.685245 0.00 0.00 0.00 82,724.26

COMMON STOCK NPV891160954 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHTORONTO DOMINION BANK

8,900.000 NHIL Local 70.490000 0.00 0.00 0.00 627,361.001.040650

Base 67.736511 0.00 0.00 0.00 602,854.95

COMMON STOCK NPV89154B953 08 Dec 2011 13 Dec 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANYTOTAL ENERGY SERVICES INC

18,900.000 NHEG Local 17.109800 0.00 756.00 0.00 324,131.221.019100

Base 16.789128 0.00 741.83 0.00 318,056.34

09 Dec 2011 14 Dec 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

2,400.000 NHEG Local 17.004100 0.00 96.00 0.00 40,905.841.020100

Base 16.669052 0.00 94.11 0.00 40,099.83

12 Dec 2011 15 Dec 2011 CAD/CAN 0.04CHICAGO ANALYTIC TRADING COMPANY

6,400.000 NHEG Local 16.998500 0.00 256.00 0.00 109,046.401.027450

Base 16.544357 0.00 249.16 0.00 106,133.05
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89154B953 Total

1,108.00 0.000.0027,700.000 Local 474,083.46

Base 0.00 1,085.10 0.00 464,289.22

COMMON STOCK NPV89353D958 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHTRANSCANADA CORP

13,100.000 NHIL Local 41.680000 0.00 0.00 0.00 546,008.001.040650

Base 40.051891 0.00 0.00 0.00 524,679.77

COMMON STOCK NPV91911K953 28 Nov 2011 01 Dec 2011 CAD/CAN 0.01CREDIT LYONNAIS SECURITIES ASIA GUEVALEANT PHARMACEUTICALS INTE

16,400.000 NHHP Local 44.988100 0.00 164.00 0.00 737,968.841.032700

Base 43.563571 0.00 158.81 0.00 714,601.38

29 Nov 2011 02 Dec 2011 CAD/CAN 0.03SCOTIA CAPITAL MKTS

33,200.000 NHHP Local 45.486700 0.00 996.00 0.00 1,511,154.441.029650

Base 44.176856 0.00 967.32 0.00 1,467,638.95

30 Nov 2011 05 Dec 2011 CAD/CAN 0.03CREDIT LYONNAIS SECURITIES (USA) IN

22,300.000 NHHP Local 46.180800 0.00 669.00 0.00 1,030,500.841.019900

Base 45.279733 0.00 655.95 0.00 1,010,394.00

01 Dec 2011 CAD/CAN 0.01SCOTIA CAPITAL MKTS

15,500.000 NHHP Local 46.908700 0.00 155.00 0.00 727,239.851.017300

Base 46.110980 0.00 152.36 0.00 714,872.55

01 Dec 2011 CANCEL CAD/CAN 0.01SCOTIA CAPITAL MKTS

-15,500.000 NHHP Local 46.908700 0.00 -155.00 0.00 -727,239.851.017300

Base 46.110980 0.00 -152.36 0.00 -714,872.55

02 Dec 2011 07 Dec 2011 CAD/CAN 0.03SCOTIA CAPITAL MKTS

15,200.000 NHHP Local 47.363300 0.00 456.00 0.00 720,378.161.016550

Base 46.592199 0.00 448.58 0.00 708,650.00
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01 Dec 2011 06 Dec 2011 CAD/CAN 0.03SCOTIA CAPITAL MKTS

15,500.000 NHHP Local 46.908700 0.00 465.00 0.00 727,549.851.017300

Base 46.110980 0.00 457.09 0.00 715,177.28

05 Dec 2011 08 Dec 2011 CAD/CAN 0.03SCOTIA CAPITAL MKTS

13,900.000 NHHP Local 47.560800 0.00 417.00 0.00 661,512.121.014050

Base 46.901829 0.00 411.22 0.00 652,346.65

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,100.000 NHIL Local 44.020000 0.00 0.00 0.00 136,462.001.040650

Base 42.300484 0.00 0.00 0.00 131,131.50

91911K953 Total

3,167.00 0.000.00119,600.000 Local 5,525,526.25

Base 0.00 3,098.97 0.00 5,399,939.76

COMMON STOCK NPV961148954 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHWESTON (GEORGE) LTD

200.000 NHIL Local 65.890000 0.00 0.00 0.00 13,178.001.040650

Base 63.316200 0.00 0.00 0.00 12,663.24

COMMON STOCK NPV98462Y951 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHYAMANA GOLD INC

5,800.000 NHIL Local 15.690000 0.00 0.00 0.00 91,002.001.040650

Base 15.077116 0.00 0.00 0.00 87,447.27

CANADIAN DOLLAR  Total

0.00Local758,520.000

0.00Base

0.00

0.00

13,155.37

12,882.38

22,803,685.61

22,109,359.21

CZECH KORUNA

COMMON STOCK451944904 23 Nov 2011 28 Nov 2011 CZK/CZ1 0.16NATEXIS BLEICHROEDER INCKOMERCNI BANKA AS

549.000 NHIL Local 3,036.500000 0.00 1,667.04 0.00 1,668,705.5419.230050

Base 157.903906 0.00 86.69 0.00 86,775.93
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COMMON STOCK527256903 23 Nov 2011 28 Nov 2011 CZK/CZ1 0.02NATEXIS BLEICHROEDER INCTELEFONICA CZECH REPUBLIC AS

2,690.000 NHIL Local 390.650000 0.00 1,050.85 0.00 1,051,899.3519.230050

Base 20.314560 0.00 54.65 0.00 54,700.81

COMMON STOCK562403907 23 Nov 2011 28 Nov 2011 CZK/CZ1 0.04NATEXIS BLEICHROEDER INCCEZ AS

7,105.000 NHIL Local 735.200000 0.00 5,223.60 0.00 5,228,819.6019.230050

Base 38.231830 0.00 271.64 0.00 271,908.79

CZECH KORUNA  Total

0.00Local10,344.000

0.00Base

0.00

0.00

7,941.49

412.98

7,949,424.49

413,385.53

DANISH KRONE

COMMON STOCK DKK20.416921005 22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASHCARLSBERG AS B

1,303.000 NHIL Local 379.700000 0.00 0.00 0.00 494,749.105.526100

Base 68.710299 0.00 0.00 0.00 89,529.52

COMMON STOCK DKK10.458882909 22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASHDANSKE BANK A/S

8,405.000 NHIL Local 73.950000 0.00 0.00 0.00 621,549.755.526100

Base 13.381951 0.00 0.00 0.00 112,475.30

COMMON STOCK DKK10.465853901 22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASHNOVOZYMES A/S B SHARES

727.000 NHIL Local 807.000000 0.00 0.00 0.00 586,689.005.526100

Base 146.034278 0.00 0.00 0.00 106,166.92

COMMON STOCK DKK10.544956907 03 Oct 2011 06 Oct 2011 DKK/DK2 0.02UBS AGROYAL UNIBREW A/S

500.000 NHHV Local 275.786700 0.00 68.95 0.00 137,962.305.603800

Base 49.214230 0.00 12.30 0.00 24,619.42

06 Oct 2011 11 Oct 2011 DKK/DK2 0.03UBS AG

200.000 NHHV Local 277.855400 0.00 27.79 0.00 55,598.875.550850

Base 50.056370 0.00 5.01 0.00 10,016.28
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13 Oct 2011 18 Oct 2011 DKK/DK2 0.02DEUTSCHE BANK SECURITIES INC

500.000 NHHV Local 288.304700 0.00 57.66 0.00 144,210.015.422650

Base 53.166754 0.00 10.63 0.00 26,594.01

20 Oct 2011 25 Oct 2011 DKK/DK2 0.02DEUTSCHE BANK SECURITIES INC

100.000 NHHV Local 290.296100 0.00 11.61 0.00 29,041.225.446300

Base 53.301526 0.00 2.13 0.00 5,332.28

24 Oct 2011 27 Oct 2011 DKK/DK2 0.02MORGAN STANLEY CO INCORPORATED

600.000 NHHV Local 292.182900 0.00 70.12 0.00 175,379.865.344200

Base 54.672898 0.00 13.12 0.00 32,816.86

25 Oct 2011 28 Oct 2011 DKK/DK2 0.02MORGAN STANLEY CO INCORPORATED

200.000 NHHV Local 288.000000 0.00 23.04 0.00 57,623.045.351650

Base 53.815178 0.00 4.31 0.00 10,767.34

26 Oct 2011 31 Oct 2011 DKK/DK2 0.02MORGAN STANLEY CO INCORPORATED

600.000 NHHV Local 289.967600 0.00 69.59 0.00 174,050.155.379400

Base 53.903335 0.00 12.94 0.00 32,354.94

28 Oct 2011 02 Nov 2011 DKK/DK2 0.02MORGAN STANLEY CO INCORPORATED

700.000 NHHV Local 290.000000 0.00 81.20 0.00 203,081.205.254400

Base 55.191839 0.00 15.45 0.00 38,649.74

31 Oct 2011 03 Nov 2011 DKK/DK2 0.02MORGAN STANLEY CO INCORPORATED

600.000 NHHV Local 283.989500 0.00 68.16 0.00 170,461.865.334600

Base 53.235388 0.00 12.78 0.00 31,954.01

11 Nov 2011 16 Nov 2011 DKK/DK2 0.02MORGAN STANLEY CO INCORPORATED

300.000 NHHV Local 275.500000 0.00 33.06 0.00 82,683.065.402450

Base 50.995382 0.00 6.12 0.00 15,304.73

11 Nov 2011 16 Nov 2011 DKK/DK2 0.04J.P. MORGAN CLEARING CORP.

11,100.000 NHHV Local 275.750000 0.00 2,142.58 0.00 3,062,967.585.402450

Base 51.041657 0.00 396.59 0.00 566,958.99
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544956907 Total

2,653.76 0.000.0015,400.000 Local 4,293,059.15

Base 0.00 491.38 0.00 795,368.60

COMMON STOCK DKK1.596154906 22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASHWILLIAM DEMANT HOLDING

205.000 NHIL Local 423.500000 0.00 0.00 0.00 86,817.505.526099

Base 76.636341 0.00 0.00 0.00 15,710.45

COMMON STOCK DKK1.596465906 15 Dec 2011 20 Dec 2011 DKK/DK2 0.01DEUTSCHE BANK AG LONDONVESTAS WIND SYSTEMS A/S

4,470.000 NHEB Local 64.648501 0.00 144.49 0.00 289,123.295.710750

Base 11.320492 0.00 25.30 0.00 50,627.90

22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASH

3,492.000 NHIL Local 72.500000 0.00 0.00 0.00 253,170.005.526100

Base 13.119559 0.00 0.00 0.00 45,813.50

596465906 Total

144.49 0.000.007,962.000 Local 542,293.29

Base 0.00 25.30 0.00 96,441.40

COMMON STOCK DKK1.707752903 09 Nov 2011 14 Nov 2011 DKK/DK2 0.11CREDIT AGRICOLE INDOSUEZ CHEUVREUXNOVO NORDISK A/S B

48,500.000 NHHP Local 609.879600 0.00 29,579.16 0.00 29,608,739.765.479300

Base 111.306116 0.00 5,398.35 0.00 5,403,744.96

22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASH

5,013.000 NHIL Local 610.000000 0.00 0.00 0.00 3,057,930.005.526100

Base 110.385262 0.00 0.00 0.00 553,361.32

707752903 Total

29,579.16 0.000.0053,513.000 Local 32,666,669.76

Base 0.00 5,398.35 0.00 5,957,106.28
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COMMON STOCK DKK1.B1WT5G909 22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASHDSV A/S

2,094.000 NHIL Local 102.600000 0.00 0.00 0.00 214,844.405.526101

Base 18.566437 0.00 0.00 0.00 38,878.12

COMMON STOCK DKK2.B798FW902 28 Nov 2011 01 Dec 2011 DKK/DK2STOCKSPLIT NON CASHNOVOZYMES A/S B SHARES

11,875.000 NHHJ Local 126.002129 0.00 0.00 0.00 1,496,275.295.263740

Base 23.937759 0.00 0.00 0.00 284,260.89

DANISH KRONE  Total

0.00Local101,484.000

0.00Base

0.00

0.00

32,377.41

5,915.03

41,002,947.24

7,495,937.48

EGYPTIAN POUND

COMMON STOCKACI018IM9 02 Dec 2011 CANCEL EGP/EG2SPINOFF NON CASHORASCOM TELECOM MEDIA + TECH

-147,040.000 NHHJ Local 0.000701 0.00 0.00 0.00 -103.045.536289

Base 0.000127 0.00 0.00 0.00 -18.63

02 Dec 2011 CANCEL EGP/EG2SPINOFF NON CASH

-68.000 NHHJ Local 0.000147 0.00 0.00 0.00 -0.015.475650

Base 0.000027 0.00 0.00 0.00 0.00

02 Dec 2011 13 Dec 2011 EGP/EG2SPINOFF NON CASH

147,040.000 NHHJ Local 0.000701 0.00 0.00 0.00 103.045.536289

Base 0.000127 0.00 0.00 0.00 18.63

02 Dec 2011 13 Dec 2011 EGP/EG2SPINOFF NON CASH

68.000 NHHJ Local 0.000147 0.00 0.00 0.00 0.015.475650

Base 0.000027 0.00 0.00 0.00 0.00

02 Dec 2011 15 Dec 2011 EGP/EG213 SPINOFF NON CASH

147,040.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.005.536289

Base 0.000000 0.00 0.00 0.00 0.00
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02 Dec 2011 15 Dec 2011 EGP/EG213 SPINOFF NON CASH

68.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.005.475650

Base 0.000000 0.00 0.00 0.00 0.00

ACI018IM9 Total

0.00 0.000.00147,108.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EGYPTIAN POUND  Total

0.00Local147,108.000

0.00Base

0.00

0.00

0.00

0.00

0.00

0.00

EURO CURRENCY

AUSTRIA

COMMON STOCK NPV463508903 22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASHTELEKOM AUSTRIA AG

2,526.000 NHIL Local 7.945000 0.00 0.00 0.00 20,069.070.742528

Base 10.699933 0.00 0.00 0.00 27,028.03

COMMON STOCK NPV466160009 22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASHVERBUND AG

493.000 NHIL Local 19.000000 0.00 0.00 0.00 9,367.000.742528

Base 25.588256 0.00 0.00 0.00 12,615.01

COMMON STOCK NPV494340904 22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASHVOESTALPINE AG

1,715.000 NHIL Local 18.800000 0.00 0.00 0.00 32,242.000.742528

Base 25.318910 0.00 0.00 0.00 43,421.93

COMMON STOCK NPV528983901 22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASHERSTE GROUP BANK AG

2,569.000 NHIL Local 11.815001 0.00 0.00 0.00 30,352.740.742528

Base 15.911855 0.00 0.00 0.00 40,877.56
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COMMON STOCK NPVB0704T905 22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASHRAIFFEISEN BANK INTERNATIONA

689.000 NHIL Local 15.335007 0.00 0.00 0.00 10,565.820.742528

Base 20.652423 0.00 0.00 0.00 14,229.52

COMMON STOCK NPVB0BKSS902 22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASHVIENNA INSURANCE GROUP AG

515.000 NHIL Local 26.135009 0.00 0.00 0.00 13,459.530.742528

Base 35.197319 0.00 0.00 0.00 18,126.62

8,507.000

0.00

0.00

0.00

0.00

0.00

0.00 116,056.16

156,298.67

Local

Base

AUSTRIA Total

BELGIUM

COMMON STOCK NPV400500005 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHUMICORE

2,169.000 NHIL Local 27.840000 0.00 0.00 0.00 60,384.960.742528

Base 37.493536 0.00 0.00 0.00 81,323.48

COMMON STOCK NPV426211009 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHDELHAIZE GROUP

628.000 NHIL Local 43.285000 0.00 0.00 0.00 27,182.980.742528

Base 58.294092 0.00 0.00 0.00 36,608.69

COMMON STOCK NPV449774009 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHKBC GROEP NV

2,630.000 NHIL Local 9.456000 0.00 0.00 0.00 24,869.280.742528

Base 12.734875 0.00 0.00 0.00 33,492.72

COMMON STOCK NPV475531901 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHANHEUSER BUSCH INBEV NV

8,752.000 NHIL Local 42.155000 0.00 0.00 0.00 368,940.560.742528

Base 56.772270 0.00 0.00 0.00 496,870.91

COMMON STOCK NPV482110004 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHSOLVAY SA

928.000 NHIL Local 62.620000 0.00 0.00 0.00 58,111.360.742528

Base 84.333524 0.00 0.00 0.00 78,261.51
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COMMON STOCK NPV559699905 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHUCB SA

756.000 NHIL Local 28.765000 0.00 0.00 0.00 21,746.340.742528

Base 38.739286 0.00 0.00 0.00 29,286.90

COMMON STOCK NPV709732903 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHGROUPE BRUXELLES LAMBERT SA

825.000 NHIL Local 50.480000 0.00 0.00 0.00 41,646.000.742528

Base 67.983964 0.00 0.00 0.00 56,086.77

COMMON STOCK NPV726613904 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHAGEAS

14,639.000 NHIL Local 1.205000 0.00 0.00 0.00 17,640.000.742528

Base 1.622834 0.00 0.00 0.00 23,756.67

COMMON STOCK NPVACI009ZR8 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHCOLRUYT SA

546.000 NHIL Local 28.865000 0.00 0.00 0.00 15,760.290.742528

Base 38.873956 0.00 0.00 0.00 21,225.18

COMMON STOCK NPVB00D9P907 22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASHBELGACOM SA

1,152.000 NHIL Local 22.350000 0.00 0.00 0.00 25,747.200.742528

Base 30.099879 0.00 0.00 0.00 34,675.06

33,025.000

0.00

0.00

0.00

0.00

0.00

0.00 662,028.97

891,587.89

Local

Base

BELGIUM Total

FRANCE

COMMON STOCK EUR1.401225909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHEADS NV

5,348.000 NHIL Local 20.800000 0.00 0.00 0.00 111,238.400.742528

Base 28.012412 0.00 0.00 0.00 149,810.38

COMMON STOCK EUR5.403187909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHVEOLIA ENVIRONNEMENT

5,790.000 NHIL Local 8.440000 0.00 0.00 0.00 48,867.600.742528

Base 11.366575 0.00 0.00 0.00 65,812.47
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COMMON STOCK EUR.2405780909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHL OREAL

3,770.000 NHIL Local 76.030000 0.00 0.00 0.00 286,633.100.742528

Base 102.393446 0.00 0.00 0.00 386,023.29

COMMON STOCK EUR2.406139907 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHCHRISTIAN DIOR

1,156.000 NHIL Local 90.140000 0.00 0.00 0.00 104,201.840.742528

Base 121.396099 0.00 0.00 0.00 140,333.89

COMMON STOCK EUR.3406141903 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHLVMH MOET HENNESSY LOUIS VUI

4,004.000 NHIL Local 108.150000 0.00 0.00 0.00 433,032.600.742528

Base 145.651074 0.00 0.00 0.00 583,186.90

COMMON STOCK EUR3.416279008 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHTHALES SA

1,763.000 NHIL Local 22.840000 0.00 0.00 0.00 40,266.920.742528

Base 30.759784 0.00 0.00 0.00 54,229.50

COMMON STOCK EUR8.416343002 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHCAP GEMINI

1,759.000 NHIL Local 25.865002 0.00 0.00 0.00 45,496.540.742528

Base 34.833700 0.00 0.00 0.00 61,272.48

COMMON STOCK417841004 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHCASINO GUICHARD PERRACHON

513.000 NHIL Local 61.220000 0.00 0.00 0.00 31,405.860.742528

Base 82.448070 0.00 0.00 0.00 42,295.86

COMMON STOCK EUR.4421539008 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHCIE GENERALE DE GEOPHYSIQUE

3,938.000 NHIL Local 14.700000 0.00 0.00 0.00 57,888.600.742528

Base 19.797232 0.00 0.00 0.00 77,961.50

COMMON STOCK EUR.4438042905 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHPUBLICIS GROUPE

1,971.000 NHIL Local 32.260000 0.00 0.00 0.00 63,584.460.742528

Base 43.446175 0.00 0.00 0.00 85,632.41
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COMMON STOCK EUR6.1454721002 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHLAGARDERE S.C.A.

1,551.000 NHIL Local 17.810000 0.00 0.00 0.00 27,623.310.742528

Base 23.985629 0.00 0.00 0.00 37,201.71

REIT NPV455440909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHICADE

547.000 NHIL Local 53.850000 0.00 0.00 0.00 29,455.950.742528

Base 72.522523 0.00 0.00 0.00 39,669.82

COMMON STOCK EUR2.458836004 15 Dec 2011 20 Dec 2011 EUR/FR4 0.03DEUTSCHE BANK AG LONDONMICHELIN (CGDE) B

3,220.000 NHEB Local 44.894901 0.00 72.28 0.00 144,633.860.768462

Base 58.421758 0.00 94.06 0.00 188,212.12

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

3,610.000 NHIL Local 43.090000 0.00 0.00 0.00 155,554.900.742528

Base 58.031482 0.00 0.00 0.00 209,493.65

458836004 Total

72.28 0.000.006,830.000 Local 300,188.76

Base 0.00 94.06 0.00 397,705.77

COMMON STOCK468232004 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHPERNOD RICARD SA

2,540.000 NHIL Local 63.770000 0.00 0.00 0.00 161,975.800.742528

Base 85.882284 0.00 0.00 0.00 218,141.00

COMMON STOCK471279901 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHRENAULT SA

5,618.000 NHIL Local 24.490000 0.00 0.00 0.00 137,584.820.742528

Base 32.981921 0.00 0.00 0.00 185,292.43

COMMON STOCK EUR5.5483477907 15 Dec 2011 20 Dec 2011 EUR/FR4 0.01DEUTSCHE BANK AG LONDONVIVENDI SA

5,870.000 NHEB Local 16.337801 0.00 47.95 0.00 95,950.840.768462

Base 21.260389 0.00 62.40 0.00 124,860.88
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22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

16,562.000 NHIL Local 15.860000 0.00 0.00 0.00 262,673.320.742528

Base 21.359464 0.00 0.00 0.00 353,755.44

483477907 Total

47.95 0.000.0022,432.000 Local 358,624.16

Base 0.00 62.40 0.00 478,616.32

COMMON STOCK EUR4.0517617908 15 Dec 2011 21 Dec 2011 EUR/FR4 0.011 DEUTSCHE BANK AG LONDONFRANCE TELECOM SA

14,540.000 NHEB Local 11.957000 0.00 86.93 0.00 173,941.710.768462

Base 15.559650 0.00 113.12 0.00 226,350.44

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

22,097.000 NHIL Local 11.970000 0.00 0.00 0.00 264,501.090.742528

Base 16.120604 0.00 0.00 0.00 356,216.99

517617908 Total

86.93 0.000.0036,637.000 Local 438,442.80

Base 0.00 113.12 0.00 582,567.43

COMMON STOCK EUR1.533004909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHDASSAULT SYSTEMES SA

1,195.000 NHIL Local 59.500000 0.00 0.00 0.00 71,102.500.742528

Base 80.131657 0.00 0.00 0.00 95,757.33

COMMON STOCK EUR2.548120906 29 Nov 2011 02 Dec 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCMERSEN (EX CARBON LORRAINE)

1,590.000 NHEH Local 23.769900 0.00 18.90 0.00 37,813.040.749457

Base 31.716163 0.00 25.22 0.00 50,453.92

30 Nov 2011 05 Dec 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLC

1,782.000 NHEH Local 25.047800 0.00 22.32 0.00 44,657.500.743356

Base 33.695564 0.00 30.03 0.00 60,075.52
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01 Dec 2011 06 Dec 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLC

546.000 NHEH Local 26.118300 0.00 7.13 0.00 14,267.720.741537

Base 35.221843 0.00 9.62 0.00 19,240.74

548120906 Total

48.35 0.000.003,918.000 Local 96,738.26

Base 0.00 64.87 0.00 129,770.18

COMMON STOCK EUR4.550507909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHPPR

1,166.000 NHIL Local 104.400000 0.00 0.00 0.00 121,730.400.742528

Base 140.600755 0.00 0.00 0.00 163,940.48

COMMON STOCK EUR1.554398909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHCNP ASSURANCES

3,434.000 NHIL Local 9.307000 0.00 0.00 0.00 31,960.240.742528

Base 12.534207 0.00 0.00 0.00 43,042.47

COMMON STOCK EUR1.0561709908 12 Oct 2011 17 Oct 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLCNEOPOST SA

5,159.000 NHEH Local 51.506500 0.00 132.86 0.00 265,854.890.724428

Base 71.099543 0.00 183.40 0.00 366,985.94

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,585.000 NHIL Local 52.590000 0.00 0.00 0.00 83,355.150.742528

Base 70.825609 0.00 0.00 0.00 112,258.59

28 Dec 2011 EUR/FR4AUTREPAT-STK/$ DIV

194.000 NHHJ Local 48.015463 0.00 0.00 0.00 9,315.000.773724

Base 62.057611 0.00 0.00 0.00 12,039.18

28 Dec 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-194.000 NHHJ Local 48.015463 0.00 0.00 0.00 -9,315.000.773724

Base 62.057611 0.00 0.00 0.00 -12,039.18
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28 Dec 2011 EUR/FR4AUTREPAT-STK/$ DIV

194.000 NHHJ Local 47.930000 0.00 0.00 0.00 9,298.420.773724

Base 61.947154 0.00 0.00 0.00 12,017.75

28 Dec 2011 CANCEL EUR/FR4AUTREPAT-STK/$ DIV

-194.000 NHHJ Local 47.930000 0.00 0.00 0.00 -9,298.420.773724

Base 61.947154 0.00 0.00 0.00 -12,017.75

28 Dec 2011 OPEN EUR/FR4AUTREPAT-STK/$ DIV

6.000 NHHJ Local 47.930000 0.00 0.00 0.00 287.580.773724

Base 61.947154 0.00 0.00 0.00 371.68

561709908 Total

132.86 0.000.006,750.000 Local 349,497.62

Base 0.00 183.40 0.00 479,616.21

COMMON STOCK EUR2.5564156909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHCARREFOUR SA

7,677.000 NHIL Local 17.835000 0.00 0.00 0.00 136,919.300.742528

Base 24.019296 0.00 0.00 0.00 184,396.14

COMMON STOCK EUR1.565478906 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHATOS

725.000 NHIL Local 32.360000 0.00 0.00 0.00 23,461.000.742528

Base 43.580841 0.00 0.00 0.00 31,596.11

COMMON STOCK EUR2.0567173901 15 Dec 2011 20 Dec 2011 EUR/FR4 0.03DEUTSCHE BANK AG LONDONSANOFI

5,240.000 NHEB Local 52.220800 0.00 136.82 0.00 273,773.810.768462

Base 67.954954 0.00 178.04 0.00 356,262.00

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

13,655.000 NHIL Local 48.555000 0.00 0.00 0.00 663,018.530.742528

Base 65.391473 0.00 0.00 0.00 892,920.57
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567173901 Total

136.82 0.000.0018,895.000 Local 936,792.34

Base 0.00 178.04 0.00 1,249,182.57

COMMON STOCK EUR3.585284904 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHACCOR SA

2,901.000 NHIL Local 18.775001 0.00 0.00 0.00 54,466.280.742528

Base 25.285242 0.00 0.00 0.00 73,352.49

COMMON STOCK596233908 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHSTMICROELECTRONICS NV

22,682.000 NHIL Local 4.700000 0.00 0.00 0.00 106,605.400.742528

Base 6.329728 0.00 0.00 0.00 143,570.88

COMMON STOCK596651901 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHSOCIETE GENERALE

8,587.000 NHIL Local 16.010000 0.00 0.00 0.00 137,477.870.742528

Base 21.561477 0.00 0.00 0.00 185,148.40

COMMON STOCK EUR.1597264902 08 Dec 2011 13 Dec 2011 EUR/FR4 0.13CHICAGO ANALYTIC TRADING COMPANYEUROFINS SCIENTIFIC

3,035.000 NHEG Local 60.203400 0.00 292.35 0.00 183,009.670.750525

Base 80.215049 0.00 389.53 0.00 243,842.20

09 Dec 2011 14 Dec 2011 EUR/FR4 0.13CHICAGO ANALYTIC TRADING COMPANY

1,200.000 NHEG Local 60.521600 0.00 116.20 0.00 72,742.120.748083

Base 80.902253 0.00 155.33 0.00 97,238.03

12 Dec 2011 15 Dec 2011 EUR/FR4 0.13CHICAGO ANALYTIC TRADING COMPANY

1,665.000 NHEG Local 60.429003 0.00 160.98 0.00 100,775.270.756659

Base 79.862928 0.00 212.75 0.00 133,184.53

29 Nov 2011 02 Dec 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLC

644.000 NHEH Local 59.814006 0.00 19.26 0.00 38,539.480.749457

Base 79.809790 0.00 25.70 0.00 51,423.20
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30 Nov 2011 05 Dec 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLC

926.000 NHEH Local 61.848402 0.00 28.64 0.00 57,300.260.743356

Base 83.201591 0.00 38.53 0.00 77,083.20

597264902 Total

617.43 0.000.007,470.000 Local 452,366.80

Base 0.00 821.84 0.00 602,771.16

COMMON STOCK EUR4.4599108909 10 Nov 2011 15 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INCFIMALAC

447.000 NHEG Local 29.207500 0.00 20.89 0.00 13,076.640.735348

Base 39.719289 0.00 28.41 0.00 17,782.93

11 Nov 2011 16 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

115.000 NHEG Local 29.256522 0.00 5.38 0.00 3,369.880.725821

Base 40.308178 0.00 7.41 0.00 4,642.85

14 Nov 2011 17 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

2,578.000 NHEG Local 29.328402 0.00 120.97 0.00 75,729.590.734134

Base 39.949658 0.00 164.78 0.00 103,155.00

15 Nov 2011 18 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

2,939.000 NHEG Local 29.352702 0.00 138.03 0.00 86,405.620.739372

Base 39.699504 0.00 186.69 0.00 116,863.53

16 Nov 2011 21 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

1,084.000 NHEG Local 29.330500 0.00 50.87 0.00 31,845.130.740494

Base 39.609369 0.00 68.70 0.00 43,005.25

17 Nov 2011 22 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

1,723.000 NHEG Local 29.267597 0.00 80.68 0.00 50,508.750.739536

Base 39.575622 0.00 109.10 0.00 68,297.89
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18 Nov 2011 23 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

2,814.000 NHEG Local 29.289500 0.00 131.87 0.00 82,552.520.739672

Base 39.597957 0.00 178.28 0.00 111,606.93

599108909 Total

548.69 0.000.0011,700.000 Local 343,488.13

Base 0.00 743.37 0.00 465,354.38

COMMON STOCK EUR.4599390903 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHM6 METROPOLE TELEVISION

842.000 NHIL Local 9.810000 0.00 0.00 0.00 8,260.020.742528

Base 13.211627 0.00 0.00 0.00 11,124.19

COMMON STOCK EUR.2599711900 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHTELEVISION FRANCAISE (T.F.1)

1,613.000 NHIL Local 7.540000 0.00 0.00 0.00 12,162.020.742528

Base 10.154501 0.00 0.00 0.00 16,379.21

COMMON STOCK NPV704239904 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHEURAZEO

506.000 NHIL Local 28.330000 0.00 0.00 0.00 14,334.980.742528

Base 38.153439 0.00 0.00 0.00 19,305.64

COMMON STOCK EUR4.706271905 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHSODEXO

2,186.000 NHIL Local 49.305000 0.00 0.00 0.00 107,780.730.742528

Base 66.401537 0.00 0.00 0.00 145,153.76

REIT EUR5.707624904 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHUNIBAIL RODAMCO SE

1,348.000 NHIL Local 125.500000 0.00 0.00 0.00 169,174.000.742528

Base 169.017196 0.00 0.00 0.00 227,835.18

COMMON STOCK708842901 15 Dec 2011 20 Dec 2011 EUR/FR4 0.01DEUTSCHE BANK AG LONDONAXA SA

13,970.000 NHEB Local 9.787400 0.00 68.36 0.00 136,798.340.768462

Base 12.736349 0.00 88.96 0.00 178,015.75
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22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

23,189.000 NHIL Local 9.027999 0.00 0.00 0.00 209,350.290.742528

Base 12.158463 0.00 0.00 0.00 281,942.62

708842901 Total

68.36 0.000.0037,159.000 Local 346,148.63

Base 0.00 88.96 0.00 459,958.37

COMMON STOCK EUR1.710352907 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHPEUGEOT SA

7,175.000 NHIL Local 12.070000 0.00 0.00 0.00 86,602.250.742528

Base 16.255279 0.00 0.00 0.00 116,631.63

COMMON STOCK EUR.18721247906 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHESSILOR INTERNATIONAL

2,205.000 NHIL Local 51.020000 0.00 0.00 0.00 112,499.100.742528

Base 68.711215 0.00 0.00 0.00 151,508.23

COMMON STOCK EUR2.0730968906 06 Dec 2011 09 Dec 2011 EUR/FR4 0.02JP MORGANSECURITIES LIMITEDBNP PARIBAS

19,001.000 NHHJ Local 32.999400 0.00 219.46 0.00 627,241.060.746464

Base 44.207624 0.00 294.00 0.00 840,283.07

COMMON STOCK EUR4.0738048909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHCOMPAGNIE DE SAINT GOBAIN

6,786.000 NHIL Local 28.055000 0.00 0.00 0.00 190,381.230.742528

Base 37.783087 0.00 0.00 0.00 256,396.03

REIT EUR1.4758255905 12 Oct 2011 17 Oct 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCKLEPIERRE

9,745.000 NHEH Local 22.897300 0.00 111.57 0.00 223,245.760.724428

Base 31.607420 0.00 154.01 0.00 308,168.32

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,921.000 NHIL Local 19.490000 0.00 0.00 0.00 37,440.290.742528

Base 26.248168 0.00 0.00 0.00 50,422.73
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758255905 Total

111.57 0.000.0011,666.000 Local 260,686.05

Base 0.00 154.01 0.00 358,591.05

REIT EUR7.5774246904 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHGECINA SA

550.000 NHIL Local 57.100000 0.00 0.00 0.00 31,405.000.742528

Base 76.899455 0.00 0.00 0.00 42,294.70

REIT EUR3.774563902 29 Nov 2011 02 Dec 2011 EUR/FR4 0.03LOOP CAPITAL MARKETS LLCFONCIERE DES REGIONS

1,384.000 NHEH Local 44.890903 0.00 31.06 0.00 62,160.070.749457

Base 59.897903 0.00 41.44 0.00 82,940.14

RECEIPT NPVB00ZQQ907 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHSES

4,656.000 NHIL Local 17.210000 0.00 0.00 0.00 80,129.760.742528

Base 23.177577 0.00 0.00 0.00 107,914.80

COMMON STOCK EUR2.B011GL903 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHIMERYS SA

467.000 NHIL Local 34.025010 0.00 0.00 0.00 15,889.680.742528

Base 45.823190 0.00 0.00 0.00 21,399.43

COMMON STOCK EUR.2B058TZ909 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHSAFRAN SA

3,124.000 NHIL Local 20.660000 0.00 0.00 0.00 64,541.840.742528

Base 27.823867 0.00 0.00 0.00 86,921.76

COMMON STOCK EUR1.B09YFD902 12 Oct 2011 17 Oct 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLCSAFT GROUPE SA

2,406.000 NHEH Local 21.427100 0.00 25.78 0.00 51,579.380.724428

Base 29.577957 0.00 35.59 0.00 71,200.15

13 Oct 2011 18 Oct 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLC

2,138.000 NHEH Local 21.559598 0.00 23.05 0.00 46,117.470.728359

Base 29.600236 0.00 31.65 0.00 63,316.95
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14 Oct 2011 19 Oct 2011 EUR/FR4 0.01UBS AG

4,174.000 NHEH Local 22.009500 0.00 32.15 0.00 91,899.800.721241

Base 30.516152 0.00 44.58 0.00 127,418.99

B09YFD902 Total

80.98 0.000.008,718.000 Local 189,596.65

Base 0.00 111.82 0.00 261,936.09

COMMON STOCK EUR1.B0C2CQ902 15 Dec 2011 21 Dec 2011 EUR/FR4 0.011 DEUTSCHE BANK AG LONDONGDF SUEZ

3,820.000 NHEB Local 19.762301 0.00 37.75 0.00 75,529.740.768462

Base 25.716693 0.00 49.12 0.00 98,286.89

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

15,204.000 NHIL Local 18.575000 0.00 0.00 0.00 282,414.300.742528

Base 25.015892 0.00 0.00 0.00 380,341.62

B0C2CQ902 Total

37.75 0.000.0019,024.000 Local 357,944.04

Base 0.00 49.12 0.00 478,628.51

COMMON STOCK EUR1.0B0M7KJ907 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHEUTELSAT COMMUNICATIONS

819.000 NHIL Local 27.595006 0.00 0.00 0.00 22,600.310.742528

Base 37.163577 0.00 0.00 0.00 30,436.97

COMMON STOCK EUR1.B11HYH905 12 Oct 2011 17 Oct 2011 EUR/FR4 0.03LOOP CAPITAL MARKETS LLCFAIVELEY TRANSPORT

704.000 NHEH Local 45.140300 0.00 15.89 0.00 31,794.660.724428

Base 62.311644 0.00 21.93 0.00 43,889.33

13 Oct 2011 18 Oct 2011 EUR/FR4 0.03LOOP CAPITAL MARKETS LLC

1,195.000 NHEH Local 44.976201 0.00 26.87 0.00 53,773.430.728359

Base 61.750045 0.00 36.89 0.00 73,828.19
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14 Oct 2011 19 Oct 2011 EUR/FR4 0.02UBS AG

1,699.000 NHEH Local 45.827200 0.00 27.25 0.00 77,887.660.721501

Base 63.516475 0.00 37.77 0.00 107,952.26

17 Oct 2011 20 Oct 2011 EUR/FR4 0.02UBS AG

292.000 NHEH Local 46.744800 0.00 4.78 0.00 13,654.260.726269

Base 64.362929 0.00 6.58 0.00 18,800.55

B11HYH905 Total

74.79 0.000.003,890.000 Local 177,110.01

Base 0.00 103.17 0.00 244,470.33

COMMON STOCK EUR4.B11ZRK906 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHLEGRAND SA

3,442.000 NHIL Local 22.945000 0.00 0.00 0.00 78,976.690.742528

Base 30.901191 0.00 0.00 0.00 106,361.90

COMMON STOCK EUR4.0B13X01900 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHEIFFAGE

632.000 NHIL Local 17.550000 0.00 0.00 0.00 11,091.600.742528

Base 23.635475 0.00 0.00 0.00 14,937.62

COMMON STOCK EUR3.0B164FY903 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHADP

386.000 NHIL Local 52.050000 0.00 0.00 0.00 20,091.300.742528

Base 70.098368 0.00 0.00 0.00 27,057.97

COMMON STOCK EUR2.B197DR900 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHVALLOUREC

1,669.000 NHIL Local 41.015002 0.00 0.00 0.00 68,454.040.742528

Base 55.236973 0.00 0.00 0.00 92,190.51

COMMON STOCKB1L3CS904 12 Oct 2011 17 Oct 2011 EUR/FR4LOOP CAPITAL MARKETS LLCUBISOFT ENTERTAINMENT

5,314.000 NHEH Local 4.067000 0.00 10.81 0.00 21,622.850.724428

Base 5.614084 0.00 14.92 0.00 29,848.17
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14 Oct 2011 19 Oct 2011 EUR/FR4UBS AG

17,001.000 NHEH Local 4.498800 0.00 26.77 0.00 76,510.870.721501

Base 6.235334 0.00 37.10 0.00 106,044.02

17 Oct 2011 20 Oct 2011 EUR/FR4UBS AG

22,488.000 NHEH Local 4.589100 0.00 36.12 0.00 103,235.800.726533

Base 6.316437 0.00 49.72 0.00 142,093.75

B1L3CS904 Total

73.70 0.000.0044,803.000 Local 201,369.52

Base 0.00 101.74 0.00 277,985.94

COMMON STOCKB1LB9P906 30 Nov 2011 05 Dec 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLCSCOR SE

1,769.000 NHEH Local 17.664100 0.00 15.62 0.00 31,263.410.743356

Base 23.762639 0.00 21.01 0.00 42,057.12

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

2,480.000 NHIL Local 16.740000 0.00 0.00 0.00 41,515.200.742528

Base 22.544605 0.00 0.00 0.00 55,910.62

B1LB9P906 Total

15.62 0.000.004,249.000 Local 72,778.61

Base 0.00 21.01 0.00 97,967.74

COMMON STOCK EUR2.5B1XH02900 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHVINCI SA

6,866.000 NHIL Local 29.825000 0.00 0.00 0.00 204,778.450.742528

Base 40.166835 0.00 0.00 0.00 275,785.49

COMMON STOCK EUR.25B1Y9TB906 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHDANONE

7,593.000 NHIL Local 46.300000 0.00 0.00 0.00 351,555.900.742528

Base 62.354552 0.00 0.00 0.00 473,458.11
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COMMON STOCK EUR.12B28DTJ907 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHBUREAU VERITAS SA

469.000 NHIL Local 51.440000 0.00 0.00 0.00 24,125.360.742528

Base 69.276844 0.00 0.00 0.00 32,490.84

COMMON STOCK EUR4.B3B8D0900 22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASHSUEZ ENVIRONNEMENT CO

3,201.000 NHIL Local 9.303998 0.00 0.00 0.00 29,782.100.742528

Base 12.530168 0.00 0.00 0.00 40,109.07

COMMON STOCK EUR2.B62G1B904 12 Oct 2011 17 Oct 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLCEDENRED

17,804.000 NHEH Local 18.727800 0.00 166.71 0.00 333,596.460.724428

Base 25.851844 0.00 230.13 0.00 460,496.36

13 Oct 2011 18 Oct 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLC

2,004.000 NHEH Local 18.777101 0.00 18.81 0.00 37,648.120.728359

Base 25.780008 0.00 25.83 0.00 51,688.96

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

2,901.000 NHIL Local 17.530000 0.00 0.00 0.00 50,854.530.742528

Base 23.608538 0.00 0.00 0.00 68,488.37

B62G1B904 Total

185.52 0.000.0022,709.000 Local 422,099.11

Base 0.00 255.96 0.00 580,673.69

432,405.000

0.00

0.00

3,482.33

2,590.12

0.00

0.00 9,960,867.77

13,412,379.93

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV403197908 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHADIDAS AG

2,898.000 NHIL Local 48.690000 0.00 0.00 0.00 141,103.620.742528

Base 65.573285 0.00 0.00 0.00 190,031.38
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COMMON STOCK NPV435209903 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHFRESENIUS SE + CO KGAA

2,432.000 NHIL Local 69.910000 0.00 0.00 0.00 170,021.120.742528

Base 94.151332 0.00 0.00 0.00 228,976.04

COMMON STOCK NPV435413901 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHUNITED INTERNET AG REG SHARE

6,085.000 NHIL Local 13.365000 0.00 0.00 0.00 81,326.030.742528

Base 17.999320 0.00 0.00 0.00 109,525.87

COMMON STOCK NPV451180905 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHHANNOVER RUECKVERSICHERUNGS

1,461.000 NHIL Local 35.415003 0.00 0.00 0.00 51,741.320.742528

Base 47.695174 0.00 0.00 0.00 69,682.65

COMMON STOCK NPV455710905 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHGEA GROUP AG

8,648.000 NHIL Local 19.135000 0.00 0.00 0.00 165,479.480.742528

Base 25.770072 0.00 0.00 0.00 222,859.58

COMMON STOCK471762906 15 Dec 2011 19 Dec 2011 EUR/DE5 0.01DEUTSCHE BANK AG LONDONRHOEN KLINIKUM AG

10,960.000 NHEB Local 13.794100 0.00 75.59 0.00 151,258.930.768462

Base 17.950269 0.00 98.37 0.00 196,833.32

COMMON STOCK NPV474184900 15 Dec 2011 19 Dec 2011 EUR/DE5 0.05DEUTSCHE BANK AG LONDONMERCK KGAA

2,740.000 NHEB Local 74.346500 0.00 101.85 0.00 203,811.260.768462

Base 96.747139 0.00 132.54 0.00 265,219.70

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

904.000 NHIL Local 69.420000 0.00 0.00 0.00 62,755.680.742528

Base 93.491427 0.00 0.00 0.00 84,516.25

474184900 Total

101.85 0.000.003,644.000 Local 266,566.94

Base 0.00 132.54 0.00 349,735.95
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COMMON STOCK NPV475513909 29 Nov 2011 02 Dec 2011 EUR/DE5 0.02LOOP CAPITAL MARKETS LLCSOFTWARE AG

7,661.000 NHEH Local 30.132199 0.00 115.42 0.00 230,958.200.749457

Base 40.205374 0.00 154.00 0.00 308,167.38

COMMON STOCK NPV476896907 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHRWE AG

4,913.000 NHIL Local 27.715001 0.00 0.00 0.00 136,163.800.742528

Base 37.325192 0.00 0.00 0.00 183,378.67

21 Dec 2011 EUR/DE5RIGHTS EXERCISED

955.000 NHHJ Local 26.000000 0.00 0.00 0.00 24,830.000.762777

Base 34.085978 0.00 0.00 0.00 32,552.11

21 Dec 2011 CANCEL EUR/DE5RIGHTS EXERCISED

-955.000 NHHJ Local 26.000000 0.00 0.00 0.00 -24,830.000.762777

Base 34.085978 0.00 0.00 0.00 -32,552.11

21 Dec 2011 21 Dec 2011 EUR/DE5RIGHTS EXERCISED

955.000 NHHJ Local 26.000000 0.00 0.00 0.00 24,830.000.762777

Base 34.085978 0.00 0.00 0.00 32,552.11

476896907 Total

0.00 0.000.005,868.000 Local 160,993.80

Base 0.00 0.00 0.00 215,930.78

PREFERENCE476914908 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHRWE AG NON VTG PFD

651.000 NHIL Local 25.050000 0.00 0.00 0.00 16,307.550.742528

Base 33.736098 0.00 0.00 0.00 21,962.20

COMMON STOCK NPV484628904 15 Dec 2011 19 Dec 2011 EUR/DE5 0.03DEUTSCHE BANK AG LONDONSAP AG

7,310.000 NHEB Local 43.349100 0.00 158.44 0.00 317,040.360.768462

Base 56.410206 0.00 206.18 0.00 412,564.79
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22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

11,897.000 NHIL Local 42.850000 0.00 0.00 0.00 509,786.450.742528

Base 57.708262 0.00 0.00 0.00 686,555.19

484628904 Total

158.44 0.000.0019,207.000 Local 826,826.81

Base 0.00 206.18 0.00 1,099,119.98

COMMON STOCK NPV494290901 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHE.ON AG

20,891.000 NHIL Local 16.660000 0.00 0.00 0.00 348,044.060.742528

Base 22.436864 0.00 0.00 0.00 468,728.53

COMMON STOCK NPV500246905 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHHENKEL AG + CO KGAA

1,570.000 NHIL Local 32.760000 0.00 0.00 0.00 51,433.200.742528

Base 44.119548 0.00 0.00 0.00 69,267.69

COMMON STOCK NPV504141904 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHMETRO AG

3,158.000 NHIL Local 34.625000 0.00 0.00 0.00 109,345.750.742528

Base 46.631238 0.00 0.00 0.00 147,261.45

COMMON STOCK NPV506472901 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHPUMA SE

126.000 NHIL Local 216.600000 0.00 0.00 0.00 27,291.600.742528

Base 291.706191 0.00 0.00 0.00 36,754.98

PREFERENCE507670909 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHHENKEL AG + CO KGAA VORZUG

2,565.000 NHIL Local 40.210000 0.00 0.00 0.00 103,138.650.742528

Base 54.152838 0.00 0.00 0.00 138,902.03

COMMON STOCK NPV510518905 16 Dec 2011 22 Dec 2011 EUR/DE5 0.012 DEUTSCHE BANK AG LONDONCELESIO AG

1,665.000 NHEB Local 12.307502 0.00 10.25 0.00 20,502.240.767754

Base 16.030528 0.00 13.35 0.00 26,704.18
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15 Dec 2011 19 Dec 2011 EUR/DE5 0.01DEUTSCHE BANK AG LONDON

5,295.000 NHEB Local 12.109600 0.00 32.06 0.00 64,152.390.768462

Base 15.758229 0.00 41.72 0.00 83,481.54

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

1,510.000 NHIL Local 10.885000 0.00 0.00 0.00 16,436.350.742528

Base 14.659384 0.00 0.00 0.00 22,135.67

510518905 Total

42.31 0.000.008,470.000 Local 101,090.98

Base 0.00 55.07 0.00 132,321.39

COMMON STOCK NPV510866908 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHHOCHTIEF AG

919.000 NHIL Local 39.480000 0.00 0.00 0.00 36,282.120.742528

Base 53.169717 0.00 0.00 0.00 48,862.97

COMMON STOCK NPV511738908 29 Nov 2011 02 Dec 2011 EUR/DE5 0.04LOOP CAPITAL MARKETS LLCBILFINGER BERGER SE

2,771.000 NHEH Local 64.084800 0.00 88.79 0.00 177,667.770.749457

Base 85.508308 0.00 118.47 0.00 237,061.99

COMMON STOCK NPV511990905 10 Nov 2011 15 Nov 2011 EUR/DE5 0.07CHICAGO ANALYTIC TRADING COMPANYDUERR AG

8,600.000 NHEG Local 32.666500 0.00 449.49 0.00 281,381.390.735348

Base 44.423185 0.00 611.26 0.00 382,650.65

11 Nov 2011 15 Nov 2011 EUR/DE5 0.07CHICAGO ANALYTIC TRADING COMPANY

2,200.000 NHEG Local 32.874800 0.00 115.72 0.00 72,440.280.725821

Base 45.293261 0.00 159.43 0.00 99,804.61

511990905 Total

565.21 0.000.0010,800.000 Local 353,821.67

Base 0.00 770.69 0.00 482,455.26
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COMMON STOCK NPV512067901 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHHEIDELBERGCEMENT AG

3,502.000 NHIL Local 28.135000 0.00 0.00 0.00 98,528.770.742528

Base 37.890828 0.00 0.00 0.00 132,693.68

COMMON STOCK NPV512907908 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHFRESENIUS MEDICAL CARE AG +

3,843.000 NHIL Local 49.480000 0.00 0.00 0.00 190,151.640.742528

Base 66.637218 0.00 0.00 0.00 256,086.83

COMMON STOCK NPV523148906 06 Dec 2011 08 Dec 2011 EUR/DE5 0.04JP MORGANSECURITIES LIMITEDALLIANZ SE REG

5,270.000 NHHJ Local 79.940300 0.00 147.45 0.00 421,432.830.746464

Base 107.091970 0.00 197.53 0.00 564,572.21

COMMON STOCK NPV529412900 15 Dec 2011 19 Dec 2011 EUR/DE5 0.06DEUTSCHE BANK AG LONDONMUENCHENER RUECKVER AG REG

1,810.000 NHEB Local 90.800503 0.00 82.17 0.00 164,431.080.768462

Base 118.158742 0.00 106.93 0.00 213,974.25

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

3,104.000 NHIL Local 86.770000 0.00 0.00 0.00 269,334.080.742528

Base 116.857545 0.00 0.00 0.00 362,725.82

529412900 Total

82.17 0.000.004,914.000 Local 433,765.16

Base 0.00 106.93 0.00 576,700.07

COMMON STOCK NPV546535907 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHSALZGITTER AG

520.000 NHIL Local 35.040000 0.00 0.00 0.00 18,220.800.742528

Base 47.190135 0.00 0.00 0.00 24,538.87

COMMON STOCK NPV548552900 13 Oct 2011 17 Oct 2011 EUR/DE5 0.03CABRERA CAPITAL MARKETS LLCAURUBIS AG

11,404.000 NHHV Local 41.249399 0.00 282.24 0.00 470,690.390.728359

Base 56.633335 0.00 387.50 0.00 646,234.05
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COMMON STOCK NPV563692904 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHTHYSSENKRUPP AG

4,956.000 NHIL Local 17.400000 0.00 0.00 0.00 86,234.400.742528

Base 23.433460 0.00 0.00 0.00 116,136.23

COMMON STOCK NPV566629903 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHTUI AG

4,408.000 NHIL Local 3.672999 0.00 0.00 0.00 16,190.580.742528

Base 4.946615 0.00 0.00 0.00 21,804.68

PREFERENCE572670909 30 Nov 2011 05 Dec 2011 EUR/DE5 0.04LOOP CAPITAL MARKETS LLCHUGO BOSS PFD

458.000 NHEH Local 63.962205 0.00 14.65 0.00 29,309.340.743356

Base 86.045186 0.00 19.71 0.00 39,428.40

COMMON STOCK573563905 08 Dec 2011 12 Dec 2011 EUR/DE5 0.01CHICAGO ANALYTIC TRADING COMPANYTAG IMMOBILIEN AG

16,300.000 NHEG Local 6.179200 0.00 161.15 0.00 100,882.110.750525

Base 8.233170 0.00 214.72 0.00 134,415.39

09 Dec 2011 13 Dec 2011 EUR/DE5 0.01CHICAGO ANALYTIC TRADING COMPANY

14,700.000 NHEG Local 6.194600 0.00 145.70 0.00 91,206.320.748083

Base 8.280632 0.00 194.76 0.00 121,920.05

12 Dec 2011 14 Dec 2011 EUR/DE5 0.01CHICAGO ANALYTIC TRADING COMPANY

13,000.000 NHEG Local 6.211200 0.00 129.19 0.00 80,874.790.756659

Base 8.208718 0.00 170.74 0.00 106,884.07

13 Dec 2011 15 Dec 2011 EUR/DE5 0.01CHICAGO ANALYTIC TRADING COMPANY

13,600.000 NHEG Local 6.217800 0.00 135.30 0.00 84,697.380.763650

Base 8.142212 0.00 177.18 0.00 110,911.26

573563905 Total

571.34 0.000.0057,600.000 Local 357,660.60

Base 0.00 757.40 0.00 474,130.77
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COMMON STOCK NPV575035902 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHDEUTSCHE BANK AG REGISTERED

11,671.000 NHIL Local 25.640000 0.00 0.00 0.00 299,244.440.742528

Base 34.530685 0.00 0.00 0.00 403,007.62

COMMON STOCK EUR1.0575602909 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHBAYERISCHE MOTOREN WERKE AG

6,212.000 NHIL Local 51.330000 0.00 0.00 0.00 318,861.960.742528

Base 69.128706 0.00 0.00 0.00 429,427.52

PREFERENCE575603907 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHBAYERISCHE MOTOREN WERKE PFD

2,680.000 NHIL Local 36.500000 0.00 0.00 0.00 97,820.000.742528

Base 49.156396 0.00 0.00 0.00 131,739.14

COMMON STOCK NPV584235907 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHDEUTSCHE TELEKOM AG REG

32,777.000 NHIL Local 8.990000 0.00 0.00 0.00 294,665.230.742528

Base 12.107287 0.00 0.00 0.00 396,840.56

COMMON STOCK NPV588950907 15 Dec 2011 19 Dec 2011 EUR/DE5DEUTSCHE BANK AG LONDONINFINEON TECHNOLOGIES AG

36,150.000 NHEB Local 5.737100 0.00 103.70 0.00 207,499.870.768462

Base 7.465691 0.00 134.94 0.00 270,019.69

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

14,474.000 NHIL Local 5.740000 0.00 0.00 0.00 83,080.760.742528

Base 7.730348 0.00 0.00 0.00 111,889.06

588950907 Total

103.70 0.000.0050,624.000 Local 290,580.63

Base 0.00 134.94 0.00 381,908.75

COMMON STOCK NPV710755901 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHFRAPORT AG

1,652.000 NHIL Local 41.755000 0.00 0.00 0.00 68,979.260.742528

Base 56.233571 0.00 0.00 0.00 92,897.86
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COMMON STOCK NPVACI0054Q2 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHBASF SE

12,960.000 NHIL Local 48.145000 0.00 0.00 0.00 623,959.200.742528

Base 64.839306 0.00 0.00 0.00 840,317.40

COMMON STOCK NPVACI00RQT4 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHK S AG REG

4,212.000 NHIL Local 38.245000 0.00 0.00 0.00 161,087.940.742528

Base 51.506474 0.00 0.00 0.00 216,945.27

COMMON STOCK NPVB11Y56904 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHWACKER CHEMIE AG

455.000 NHIL Local 72.000000 0.00 0.00 0.00 32,760.000.742528

Base 96.966044 0.00 0.00 0.00 44,119.55

COMMON STOCKB3VHZ9905 22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASHDEUTSCHE BOERSE AG NEW

3,948.000 NHIL Local 41.530000 0.00 0.00 0.00 163,960.440.742528

Base 55.930550 0.00 0.00 0.00 220,813.81

COMMON STOCK NPVB51PVR909 10 Oct 2011 10 Oct 2011 EUR/DE5CUSIP CHANGE NON CASHGESCO AG

15,400.000 NHHV Local 36.023176 0.00 0.00 0.00 554,756.920.778115

Base 46.295432 0.00 0.00 0.00 712,949.67

EXP 21DEC11B56WC7904 08 Dec 2011 08 Dec 2011 EUR/DE5RIGHTS ISSUE (NON CASH)RWE AG RTS

16,037.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.000000

Base 0.000000 0.00 0.00 0.00 0.00

08 Dec 2011 08 Dec 2011 EUR/DE5RIGHTS ISSUE (NON CASH)

2,124.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.746798

Base 0.000000 0.00 0.00 0.00 0.00

B56WC7904 Total

0.00 0.000.0018,161.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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378,412.000

0.00

0.00

3,139.33

2,349.16

0.00

0.00 8,599,560.13

11,497,734.36

Local

Base

GERMANY Total

IRELAND

COMMON STOCK EUR.32418224002 06 Oct 2011 EUR/GBBAUTREPAT-STK/$ DIVCRH PLC

511.000 NHHJ Local 11.507651 0.00 0.00 0.00 5,880.410.648298

Base 17.750558 0.00 0.00 0.00 9,070.54

06 Oct 2011 CANCEL EUR/GBBAUTREPAT-STK/$ DIV

-511.000 NHHJ Local 11.507651 0.00 0.00 0.00 -5,880.410.648298

Base 17.750558 0.00 0.00 0.00 -9,070.54

06 Oct 2011 21 Oct 2011 EUR/GBBAUTREPAT-STK/$ DIV

511.000 NHHJ Local 11.507651 0.00 0.00 0.00 5,880.410.746074

Base 15.424276 0.00 0.00 0.00 7,881.81

22 Nov 2011 22 Nov 2011 EUR/GBBASSET TRANSFER AT MARKET NON CASH

7,574.000 NHIL Local 12.500000 0.00 0.00 0.00 94,675.000.742528

Base 16.834382 0.00 0.00 0.00 127,503.61

418224002 Total

0.00 0.000.008,085.000 Local 100,555.41

Base 0.00 0.00 0.00 135,385.42

COMMON STOCK EUR.05430550905 22 Nov 2011 22 Nov 2011 EUR/GBBASSET TRANSFER AT MARKET NON CASHELAN CORP PLC

4,380.000 NHIL Local 7.900000 0.00 0.00 0.00 34,602.000.742528

Base 10.639329 0.00 0.00 0.00 46,600.26

COMMON STOCK451957906 22 Nov 2011 22 Nov 2011 EUR/GBBASSET TRANSFER AT MARKET NON CASHKERRY GROUP PLC A

2,030.000 NHIL Local 24.850000 0.00 0.00 0.00 50,445.500.742528

Base 33.466754 0.00 0.00 0.00 67,937.51
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14,495.000

0.00

0.00

0.00

0.00

0.00

0.00 185,602.91

249,923.19

Local

Base

IRELAND Total

ITALY

COMMON STOCK EUR1.405671009 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHASSICURAZIONI GENERALI

17,134.000 NHIL Local 11.970000 0.00 0.00 0.00 205,093.980.742528

Base 16.120604 0.00 0.00 0.00 276,210.43

COMMON STOCK NPV407216001 18 Nov 2011 18 Nov 2011 EUR/IT4RIGHTS SUBSCRIBED (NON CASH)BANCA POPOLARE DI MILANO

118,542.000 NHHJ Local 0.590002 0.00 0.00 0.00 69,940.080.699887

Base 0.842996 0.00 0.00 0.00 99,930.56

18 Nov 2011 18 Nov 2011 EUR/IT4RIGHTS SUBSCRIBED (NON CASH)

540,408.000 NHHV Local 0.556976 0.00 0.00 0.00 300,994.300.774773

Base 0.718889 0.00 0.00 0.00 388,493.53

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

32,835.000 NHIL Local 0.260899 0.00 0.00 0.00 8,566.650.742528

Base 0.351366 0.00 0.00 0.00 11,537.14

407216001 Total

0.00 0.000.00691,785.000 Local 379,501.03

Base 0.00 0.00 0.00 499,961.23

COMMON STOCK EUR.52407683002 15 Dec 2011 20 Dec 2011 EUR/IT4DEUTSCHE BANK AG LONDONINTESA SANPAOLO

75,693.000 NHEB Local 1.217400 0.00 46.07 0.00 92,194.730.768462

Base 1.584203 0.00 59.95 0.00 119,973.05

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

157,605.000 NHIL Local 1.150000 0.00 0.00 0.00 181,245.750.742528

Base 1.548763 0.00 0.00 0.00 244,092.82
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407683002 Total

46.07 0.000.00233,298.000 Local 273,440.48

Base 0.00 59.95 0.00 364,065.87

COMMON STOCK EUR.52407684000 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHINTESA SANPAOLO RSP

24,285.000 NHIL Local 0.934000 0.00 0.00 0.00 22,682.190.742528

Base 1.257865 0.00 0.00 0.00 30,547.25

COMMON STOCK EUR.5423244003 14 Dec 2011 19 Dec 2011 EUR/IT4ROYAL BANK OF SCOTLAND PLCUNICREDIT SPA

75,457.000 NHEB Local 0.701000 0.00 26.45 0.00 52,921.810.770891

Base 0.909337 0.00 34.31 0.00 68,650.19

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

226,660.000 NHIL Local 0.731000 0.00 0.00 0.00 165,688.460.742528

Base 0.984475 0.00 0.00 0.00 223,141.03

423244003 Total

26.45 0.000.00302,117.000 Local 218,610.27

Base 0.00 34.31 0.00 291,791.22

COMMON STOCK EUR.5457481000 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHMEDIOBANCA SPA

12,489.000 NHIL Local 4.844000 0.00 0.00 0.00 60,496.720.742528

Base 6.523660 0.00 0.00 0.00 81,473.99

COMMON STOCK468980008 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHPIRELLI + C.

9,589.000 NHIL Local 6.385000 0.00 0.00 0.00 61,225.770.742528

Base 8.599001 0.00 0.00 0.00 82,455.83

COMMON STOCK EUR.06480065903 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHLUXOTTICA GROUP SPA

1,977.000 NHIL Local 20.480000 0.00 0.00 0.00 40,488.960.742528

Base 27.581452 0.00 0.00 0.00 54,528.53
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COMMON STOCK EUR.52482066008 12 Oct 2011 17 Oct 2011 EUR/IT4JP MORGANSECURITIES LIMITEDSOGEFI

2,226.000 NHHV Local 2.093998 0.00 2.33 0.00 4,663.570.724428

Base 2.890554 0.00 3.22 0.00 6,437.59

20 Oct 2011 25 Oct 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

28,554.000 NHHV Local 2.361600 0.00 26.97 0.00 67,460.100.731475

Base 3.228545 0.00 36.87 0.00 92,224.75

24 Oct 2011 27 Oct 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTD

1,207.000 NHHV Local 2.338003 0.00 1.13 0.00 2,823.100.717772

Base 3.257306 0.00 1.57 0.00 3,933.14

08 Nov 2011 11 Nov 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

27,069.000 NHHV Local 2.365500 0.00 38.42 0.00 64,070.130.725558

Base 3.260249 0.00 52.95 0.00 88,304.63

09 Nov 2011 14 Nov 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

18,264.000 NHHV Local 2.289600 0.00 25.09 0.00 41,842.340.735510

Base 3.112942 0.00 34.11 0.00 56,888.88

10 Nov 2011 15 Nov 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

6,458.000 NHHV Local 2.292800 0.00 8.88 0.00 14,815.780.735348

Base 3.117980 0.00 12.08 0.00 20,147.98

11 Nov 2011 16 Nov 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

4,947.000 NHHV Local 2.307999 0.00 6.85 0.00 11,424.520.725821

Base 3.179846 0.00 9.44 0.00 15,740.13

14 Nov 2011 17 Nov 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

24,348.000 NHHV Local 2.327500 0.00 34.00 0.00 56,703.970.734134

Base 3.170402 0.00 46.31 0.00 77,239.26

15 Nov 2011 18 Nov 2011 EUR/IT4CABRERA CAPITAL MARKETS LLC

6,026.000 NHHV Local 2.252099 0.00 8.14 0.00 13,579.290.739372

Base 3.045962 0.00 11.01 0.00 18,365.98
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482066008 Total

151.81 0.000.00119,099.000 Local 277,382.80

Base 0.00 207.56 0.00 379,282.34

COMMON STOCK EUR.52507794907 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHMEDIASET SPA

12,372.000 NHIL Local 1.993000 0.00 0.00 0.00 24,657.400.742528

Base 2.684073 0.00 0.00 0.00 33,207.36

COMMON STOCK NPV712854900 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHBANCA MONTE DEI PASCHI SIENA

57,515.000 NHIL Local 0.269399 0.00 0.00 0.00 15,494.540.742528

Base 0.362813 0.00 0.00 0.00 20,867.28

COMMON STOCK EUR1.714456902 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHENEL SPA

83,271.000 NHIL Local 2.918000 0.00 0.00 0.00 242,984.780.742528

Base 3.929818 0.00 0.00 0.00 327,239.89

COMMON STOCK EUR3.716951900 30 Nov 2011 05 Dec 2011 EUR/IT4 0.01LOOP CAPITAL MARKETS LLCDE LONGHI SPA

3,981.000 NHEH Local 7.470701 0.00 14.87 0.00 29,755.730.743356

Base 10.049964 0.00 20.00 0.00 40,028.91

COMMON STOCK EUR1.727752909 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHBANCA CARIGE SPA

18,024.000 NHIL Local 1.315000 0.00 0.00 0.00 23,701.560.742528

Base 1.770977 0.00 0.00 0.00 31,920.09

COMMON STOCK EUR2.737654905 12 Oct 2011 17 Oct 2011 EUR/IT4LOOP CAPITAL MARKETS LLCASTALDI SPA

1,671.000 NHEH Local 4.312801 0.00 3.60 0.00 7,210.290.724428

Base 5.953388 0.00 4.97 0.00 9,953.08

14 Oct 2011 19 Oct 2011 EUR/IT4UBS AG

15,197.000 NHEH Local 4.468400 0.00 23.77 0.00 67,930.040.721501

Base 6.193200 0.00 32.95 0.00 94,151.00
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17 Oct 2011 20 Oct 2011 EUR/IT4UBS AG

20,081.000 NHEH Local 4.595700 0.00 32.30 0.00 92,318.550.726269

Base 6.327821 0.00 44.47 0.00 127,113.44

18 Oct 2011 21 Oct 2011 EUR/IT4MERRILL LYNCH INTERNATIONAL

6,205.000 NHEH Local 4.447400 0.00 9.66 0.00 27,605.780.728890

Base 6.101607 0.00 13.25 0.00 37,873.73

19 Oct 2011 24 Oct 2011 EUR/IT4UBS AG

11,359.000 NHEH Local 4.551800 0.00 18.10 0.00 51,722.000.725979

Base 6.269878 0.00 24.93 0.00 71,244.49

29 Nov 2011 02 Dec 2011 EUR/IT4LOOP CAPITAL MARKETS LLC

12,248.000 NHEH Local 4.851400 0.00 29.71 0.00 59,449.660.749457

Base 6.473220 0.00 39.64 0.00 79,323.64

737654905 Total

117.14 0.000.0066,761.000 Local 306,236.32

Base 0.00 160.21 0.00 419,659.38

COMMON STOCK EUR2.5762222909 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHUBI BANCA SCPA

9,498.000 NHIL Local 2.907999 0.00 0.00 0.00 27,620.180.742528

Base 3.916350 0.00 0.00 0.00 37,197.50

COMMON STOCK EUR.55763439908 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHTELECOM ITALIA SPA

112,165.000 NHIL Local 0.808000 0.00 0.00 0.00 90,629.320.742528

Base 1.088174 0.00 0.00 0.00 122,055.09

MISC. EUR.55763440906 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHTELECOM ITALIA RSP

90,516.000 NHIL Local 0.696499 0.00 0.00 0.00 63,044.390.742528

Base 0.938010 0.00 0.00 0.00 84,905.07
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COMMON STOCK EUR1.766716906 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHATLANTIA SPA

3,060.000 NHIL Local 10.380000 0.00 0.00 0.00 31,762.800.742528

Base 13.979271 0.00 0.00 0.00 42,776.57

COMMON STOCK NPVACI01A0K7 27 Dec 2011 30 Dec 2011 EUR/IT4REVERSE SPLIT NON CASHUNICREDIT SPA

243,503.000 NHEB Local 24.325673 0.00 0.00 0.00 5,923,374.420.716051

Base 33.971984 0.00 0.00 0.00 8,272,280.14

27 Dec 2011 30 Dec 2011 EUR/IT4REVERSE SPLIT NON CASH

73,989.000 NHHJ Local 23.381882 0.00 0.00 0.00 1,730,002.070.707400

Base 33.053268 0.00 0.00 0.00 2,445,578.24

ACI01A0K7 Total

0.00 0.000.00317,492.000 Local 7,653,376.49

Base 0.00 0.00 0.00 10,717,858.38

COMMON STOCK NPVB1Z9G8906 22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASHBANCO POPOLARE SCARL

20,130.000 NHIL Local 0.945500 0.00 0.00 0.00 19,032.920.742528

Base 1.273352 0.00 0.00 0.00 25,632.59

EXP18NOV11B70XNK903 31 Oct 2011 03 Nov 2011 EUR/IT43 SPINOFF NON CASHBANCO DI MILANO SPA RTS

13,508.000 NHHJ Local 3.347374 0.00 0.00 0.00 45,216.330.687758

Base 4.867081 0.00 0.00 0.00 65,744.54

31 Oct 2011 03 Nov 2011 EUR/IT43 SPINOFF NON CASH

3,858.000 NHHJ Local 3.304606 0.00 0.00 0.00 12,749.170.708994

Base 4.660979 0.00 0.00 0.00 17,982.06

31 Oct 2011 03 Nov 2011 EUR/IT43 SPINOFF NON CASH

1,522.000 NHHJ Local 2.196531 0.00 0.00 0.00 3,343.120.721293

Base 3.045269 0.00 0.00 0.00 4,634.89
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31 Oct 2011 03 Nov 2011 EUR/IT43 SPINOFF NON CASH

2,589.000 NHHJ Local 1.855848 0.00 0.00 0.00 4,804.790.715922

Base 2.592249 0.00 0.00 0.00 6,711.33

31 Oct 2011 03 Nov 2011 EUR/IT43 SPINOFF NON CASH

97,900.000 NHHV Local 3.074508 0.00 0.00 0.00 300,994.300.774773

Base 3.968269 0.00 0.00 0.00 388,493.53

B70XNK903 Total

0.00 0.000.00119,377.000 Local 367,107.71

Base 0.00 0.00 0.00 483,566.35

2,325,935.000

0.00

0.00

482.03

356.34

0.00

0.00 10,434,326.34

14,447,231.15

Local

Base

ITALY Total

NETHERLANDS

COMMON STOCK EUR.07414881904 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHREED ELSEVIER NV

14,259.000 NHIL Local 8.347999 0.00 0.00 0.00 119,034.130.742528

Base 11.242673 0.00 0.00 0.00 160,309.29

REIT EUR.5479827909 12 Oct 2011 17 Oct 2011 EUR/NL5 0.02LOOP CAPITAL MARKETS LLCEUROCOMMERCIAL PROPERTIE CV

1,544.000 NHEH Local 29.886302 0.00 23.07 0.00 46,167.520.724428

Base 41.255034 0.00 31.85 0.00 63,729.62

13 Oct 2011 18 Oct 2011 EUR/NL5 0.02LOOP CAPITAL MARKETS LLC

331.000 NHEH Local 30.061600 0.00 4.98 0.00 9,955.370.728359

Base 41.273054 0.00 6.84 0.00 13,668.22

14 Oct 2011 19 Oct 2011 EUR/NL5 0.01UBS AG

5,501.000 NHEH Local 30.714199 0.00 59.14 0.00 169,017.950.721241

Base 42.585209 0.00 82.00 0.00 234,343.24
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479827909 Total

87.19 0.000.007,376.000 Local 225,140.84

Base 0.00 120.69 0.00 311,741.08

REIT EUR10.492928007 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHCORIO NV

266.000 NHIL Local 30.195000 0.00 0.00 0.00 8,031.870.742528

Base 40.665150 0.00 0.00 0.00 10,816.93

COMMON STOCK EUR.1522865906 15 Dec 2011 21 Dec 2011 EUR/NL5 0.011 DEUTSCHE BANK AG LONDONRANDSTAD HOLDING NV

4,070.000 NHEB Local 21.105501 0.00 42.95 0.00 85,942.340.768462

Base 27.464599 0.00 55.89 0.00 111,836.81

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

1,119.000 NHIL Local 20.715004 0.00 0.00 0.00 23,180.090.742528

Base 27.897935 0.00 0.00 0.00 31,217.79

522865906 Total

42.95 0.000.005,189.000 Local 109,122.43

Base 0.00 55.89 0.00 143,054.60

COMMON STOCK EUR.3525260907 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHKONINKLIJKE AHOLD NV

19,003.000 NHIL Local 9.345000 0.00 0.00 0.00 177,583.040.742528

Base 12.585384 0.00 0.00 0.00 239,160.05

COMMON STOCK EUR2.545831901 15 Dec 2011 20 Dec 2011 EUR/NL5 0.02DEUTSCHE BANK AG LONDONAKZO NOBEL

2,650.000 NHEB Local 33.950200 0.00 44.98 0.00 90,013.010.768462

Base 44.179413 0.00 58.53 0.00 117,133.98

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

2,789.000 NHIL Local 32.435001 0.00 0.00 0.00 90,461.220.742528

Base 43.681853 0.00 0.00 0.00 121,828.69
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18 Nov 2011 24 Nov 2011 EUR/NL5AUTREPAT-STK/$ DIV

112.000 NHHJ Local 35.041875 0.00 0.00 0.00 3,924.690.739672

Base 47.374884 0.00 0.00 0.00 5,305.99

545831901 Total

44.98 0.000.005,551.000 Local 184,398.92

Base 0.00 58.53 0.00 244,268.66

COMMON STOCK EUR.12567151907 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHWOLTERS KLUWER

6,305.000 NHIL Local 12.010000 0.00 0.00 0.00 75,723.050.742528

Base 16.174474 0.00 0.00 0.00 101,980.06

COMMON STOCK EUR.12592737902 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHAEGON NV

17,302.000 NHIL Local 2.934000 0.00 0.00 0.00 50,764.070.742528

Base 3.951366 0.00 0.00 0.00 68,366.54

COMMON STOCK EUR.09594936908 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHASML HOLDING NV

10,618.000 NHIL Local 27.745000 0.00 0.00 0.00 294,596.410.742528

Base 37.365594 0.00 0.00 0.00 396,747.88

COMMON STOCK EUR.24595607904 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHKONINKLIJKE KPN NV

17,564.000 NHIL Local 8.987999 0.00 0.00 0.00 157,865.230.742528

Base 12.104593 0.00 0.00 0.00 212,605.09

COMMON STOCK EUR.2598662906 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHKONINKLIJKE PHILIPS ELECTRON

11,105.000 NHIL Local 13.535000 0.00 0.00 0.00 150,306.180.742528

Base 18.228269 0.00 0.00 0.00 202,424.93

DUTCH CERT EUR.24715418901 15 Dec 2011 20 Dec 2011 EUR/NL5DEUTSCHE BANK AG LONDONING GROEP NV CVA

27,960.000 NHEB Local 5.153400 0.00 72.04 0.00 144,161.100.768462

Base 6.706122 0.00 93.75 0.00 187,596.91
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22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

41,510.000 NHIL Local 5.025000 0.00 0.00 0.00 208,587.750.742528

Base 6.767422 0.00 0.00 0.00 280,915.67

715418901 Total

72.04 0.000.0069,470.000 Local 352,748.85

Base 0.00 93.75 0.00 468,512.58

COMMON STOCK EUR1.727116907 10 Nov 2011 15 Nov 2011 EUR/NL5 0.01JEFFERIES+ COMPANY INCKONINKLIJKE WESSANEN NV

65,600.000 NHEG Local 3.462500 0.00 363.42 0.00 227,503.420.735348

Base 4.708655 0.00 494.21 0.00 309,381.98

11 Nov 2011 16 Nov 2011 EUR/NL5 0.01JEFFERIES+ COMPANY INC

33,600.000 NHEG Local 3.466100 0.00 186.34 0.00 116,647.300.725821

Base 4.775420 0.00 256.73 0.00 160,710.84

727116907 Total

549.76 0.000.0099,200.000 Local 344,150.72

Base 0.00 750.94 0.00 470,092.82

COMMON STOCK EUR1.6779255900 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHHEINEKEN NV

3,505.000 NHIL Local 32.445001 0.00 0.00 0.00 113,719.730.742528

Base 43.695320 0.00 0.00 0.00 153,152.10

COMMON STOCK EUR.2B08TZQ903 12 Oct 2011 17 Oct 2011 EUR/NL5LOOP CAPITAL MARKETS LLCTOMTOM

66,916.000 NHEH Local 3.321200 0.00 111.12 0.00 222,352.540.724428

Base 4.584583 0.00 153.39 0.00 306,935.32

DUTCH CERT EUR.05B096LW904 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHFUGRO NV CVA

2,845.000 NHIL Local 37.300000 0.00 0.00 0.00 106,118.500.742528

Base 50.233796 0.00 0.00 0.00 142,915.15
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COMMON STOCK EUR1.6B0CCH4904 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHHEINEKEN HOLDING NV

1,199.000 NHIL Local 28.445004 0.00 0.00 0.00 34,105.560.742528

Base 38.308323 0.00 0.00 0.00 45,931.68

COMMON STOCK EUR1.5B0HZL9902 22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASHKONINKLIJKE DSM NV

2,692.000 NHIL Local 33.830000 0.00 0.00 0.00 91,070.360.742528

Base 45.560572 0.00 0.00 0.00 122,649.06

COMMON STOCK EUR.25B156T5907 15 Dec 2011 20 Dec 2011 EUR/NL5 0.01DEUTSCHE BANK AG LONDONSBM OFFSHORE NV

12,730.000 NHEB Local 15.126500 0.00 96.28 0.00 192,656.630.768462

Base 19.684122 0.00 125.29 0.00 250,704.17

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

6,618.000 NHIL Local 14.025000 0.00 0.00 0.00 92,817.450.742528

Base 18.888176 0.00 0.00 0.00 125,001.95

B156T5907 Total

96.28 0.000.0019,348.000 Local 285,474.08

Base 0.00 125.29 0.00 375,706.12

COMMON STOCKB574ZG900 12 Oct 2011 17 Oct 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLCDELTA LLOYD NV

8,598.000 NHEH Local 12.485900 0.00 53.68 0.00 107,407.450.724428

Base 17.235529 0.00 74.10 0.00 148,265.18

13 Oct 2011 18 Oct 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLC

12,013.000 NHEH Local 12.635500 0.00 75.90 0.00 151,866.160.728359

Base 17.347901 0.00 104.21 0.00 208,504.54

29 Nov 2011 02 Dec 2011 EUR/NL5 0.01CITIBANK INTERNATIONAL PLC

5,392.000 NHEH Local 12.561899 0.00 33.87 0.00 67,767.630.749457

Base 16.761334 0.00 45.19 0.00 90,422.31
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B574ZG900 Total

163.45 0.000.0026,003.000 Local 327,041.24

Base 0.00 223.50 0.00 447,192.03

405,716.000

0.00

0.00

1,581.98

1,167.77

0.00

0.00 3,429,347.75

4,624,561.97

Local

Base

NETHERLANDS Total

PORTUGAL

COMMON STOCK NPV405806902 22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASHBANCO ESPIRITO SANTO REG

8,316.000 NHIL Local 1.245000 0.00 0.00 0.00 10,353.420.742528

Base 1.676704 0.00 0.00 0.00 13,943.47

COMMON STOCK EUR1.0410359905 22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASHEDP ENERGIAS DE PORTUGAL SA

18,170.000 NHIL Local 2.276000 0.00 0.00 0.00 41,354.920.742528

Base 3.065204 0.00 0.00 0.00 55,694.76

COMMON STOCK EUR.03581718905 22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASHPORTUGAL TELECOM SGPS SA REG

5,031.000 NHIL Local 4.680000 0.00 0.00 0.00 23,545.080.742528

Base 6.302793 0.00 0.00 0.00 31,709.35

COMMON STOCK EUR1.597229905 13 Oct 2011 18 Oct 2011 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUXSONAECOM SGPS SA

91,669.000 NHEG Local 1.304200 0.00 191.28 0.00 119,745.990.728359

Base 1.790601 0.00 262.62 0.00 164,405.18

14 Oct 2011 19 Oct 2011 EUR/PT4CREDIT AGRICOLE INDOSUEZ CHEUVREUX

10,331.000 NHEG Local 1.331300 0.00 22.00 0.00 13,775.660.721501

Base 1.845181 0.00 30.49 0.00 19,093.06

597229905 Total

213.28 0.000.00102,000.000 Local 133,521.65

Base 0.00 293.11 0.00 183,498.24
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COMMON STOCK EUR1.0B1FW75903 22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASHGALP ENERGIA SGPS SA B SHRS

1,384.000 NHIL Local 11.770000 0.00 0.00 0.00 16,289.680.742528

Base 15.851257 0.00 0.00 0.00 21,938.14

COMMON STOCK EUR1.B1Y1SQ901 22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASHJERONIMO MARTINS

2,538.000 NHIL Local 12.590000 0.00 0.00 0.00 31,953.420.742528

Base 16.955591 0.00 0.00 0.00 43,033.29

COMMON STOCK EUR1.B233HR909 10 Nov 2011 15 Nov 2011 EUR/PT4UBS AGREDES ENERGETICAS NACIONAIS

50,541.000 NHEG Local 2.016500 0.00 163.07 0.00 102,079.000.735348

Base 2.742239 0.00 221.76 0.00 138,817.27

11 Nov 2011 16 Nov 2011 EUR/PT4UBS AG

47,496.000 NHEG Local 1.999600 0.00 151.96 0.00 95,124.960.728067

Base 2.746451 0.00 208.72 0.00 130,654.13

14 Nov 2011 17 Nov 2011 EUR/PT4UBS AG

70,963.000 NHEG Local 1.997000 0.00 226.74 0.00 141,939.850.733514

Base 2.722511 0.00 309.11 0.00 193,506.67

B233HR909 Total

541.77 0.000.00169,000.000 Local 339,143.81

Base 0.00 739.59 0.00 462,978.07

306,439.000

0.00

0.00

1,032.70

755.05

0.00

0.00 596,161.98

812,795.32

Local

Base

PORTUGAL Total

SPAIN

COMMON STOCK EUR3.406566000 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHABERTIS INFRAESTRUCTURAS SA

3,588.000 NHIL Local 10.915000 0.00 0.00 0.00 39,163.020.742528

Base 14.699783 0.00 0.00 0.00 52,742.82
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COMMON STOCK EUR.3547400903 14 Oct 2011 14 Oct 2011 EUR/ES5NEW TO ORD NON CASHBANKINTER SA

459.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.729634

Base 0.000000 0.00 0.00 0.00 0.00

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

8,294.000 NHIL Local 4.017000 0.00 0.00 0.00 33,317.000.742528

Base 5.409897 0.00 0.00 0.00 44,869.69

547400903 Total

0.00 0.000.008,753.000 Local 33,317.00

Base 0.00 0.00 0.00 44,869.69

COMMON STOCK EUR.49550190904 25 Oct 2011 25 Oct 2011 EUR/ES5NEW TO ORD NON CASHBANCO BILBAO VIZCAYA ARGENTA

4,013.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.718881

Base 0.000000 0.00 0.00 0.00 0.00

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

53,642.000 NHIL Local 5.715999 0.00 0.00 0.00 306,617.670.742528

Base 7.698025 0.00 0.00 0.00 412,937.52

550190904 Total

0.00 0.000.0057,655.000 Local 306,617.67

Base 0.00 0.00 0.00 412,937.52

COMMON STOCK EUR1.550478903 12 Oct 2011 17 Oct 2011 EUR/ES5LOOP CAPITAL MARKETS LLCSACYR VALLEHERMOSO SA

5,200.000 NHEH Local 5.144100 0.00 13.37 0.00 26,762.690.724428

Base 7.100913 0.00 18.46 0.00 36,943.20

13 Oct 2011 18 Oct 2011 EUR/ES5LOOP CAPITAL MARKETS LLC

12,585.000 NHEH Local 5.129500 0.00 32.28 0.00 64,587.040.728359

Base 7.042544 0.00 44.32 0.00 88,674.73
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550478903 Total

45.65 0.000.0017,785.000 Local 91,349.73

Base 0.00 62.78 0.00 125,617.93

COMMON STOCK EUR1.0565042900 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHGAS NATURAL SDG SA

5,309.000 NHIL Local 12.390000 0.00 0.00 0.00 65,778.510.742528

Base 16.686240 0.00 0.00 0.00 88,587.25

COMMON STOCK EUR.5570594903 15 Dec 2011 20 Dec 2011 EUR/ES5DEUTSCHE BANK AG LONDONBANCO SANTANDER SA

23,106.000 NHEB Local 5.585000 0.00 64.52 0.00 129,111.530.768462

Base 7.267763 0.00 83.96 0.00 168,012.90

09 Nov 2011 09 Nov 2011 EUR/ES5NEW TO ORD NON CASH

14,451.000 NHEB Local 6.272150 0.00 0.00 0.00 90,638.850.726269

Base 8.636125 0.00 0.00 0.00 124,800.66

09 Nov 2011 09 Nov 2011 EUR/ES5NEW TO ORD NON CASH

8,069.000 NHHJ Local 6.272476 0.00 0.00 0.00 50,612.610.726269

Base 8.636574 0.00 0.00 0.00 69,688.52

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

94,617.000 NHIL Local 5.380000 0.00 0.00 0.00 509,039.460.742528

Base 7.245518 0.00 0.00 0.00 685,549.18

570594903 Total

64.52 0.000.00140,243.000 Local 779,402.45

Base 0.00 83.96 0.00 1,048,051.26

COMMON STOCK EUR1.573252905 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHTELEFONICA SA

39,297.000 NHIL Local 13.410000 0.00 0.00 0.00 526,972.770.742528

Base 18.059925 0.00 0.00 0.00 709,700.87
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COMMON STOCK EUR.1577090905 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHZARDOYA OTIS SA

2,547.000 NHIL Local 9.150000 0.00 0.00 0.00 23,305.050.742528

Base 12.322768 0.00 0.00 0.00 31,386.09

COMMON STOCK EUR1.578711905 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHFOMENTO DE CONSTRUC Y CONTRA

1,218.000 NHIL Local 17.505000 0.00 0.00 0.00 21,321.090.742528

Base 23.574869 0.00 0.00 0.00 28,714.19

COMMON STOCK EUR.15711131904 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHINDITEX

3,430.000 NHIL Local 63.600000 0.00 0.00 0.00 218,148.000.742528

Base 85.653335 0.00 0.00 0.00 293,790.94

COMMON STOCK EUR1.717482905 12 Oct 2011 17 Oct 2011 EUR/ES5 0.01LOOP CAPITAL MARKETS LLCABENGOA SA

6,351.000 NHEH Local 15.535500 0.00 49.33 0.00 98,715.290.724428

Base 21.445195 0.00 68.10 0.00 136,266.53

COMMON STOCKACI00NNS8 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHDISTRIBUIDORA INTERNACIONAL

7,677.000 NHIL Local 3.231999 0.00 0.00 0.00 24,812.060.742528

Base 4.352697 0.00 0.00 0.00 33,415.66

CALL EXP08NOV11ACI00WNV1 17 Oct 2011 17 Oct 2011 EUR/ES5AUTREPAT-DISTRIBUTIONBANCO SANTANDER  RTS

708,116.000 NHEB Local 0.128000 0.00 0.00 0.00 90,638.850.726269

Base 0.176243 0.00 0.00 0.00 124,800.66

17 Oct 2011 17 Oct 2011 EUR/ES5AUTREPAT-DISTRIBUTION

395,411.000 NHHJ Local 0.128000 0.00 0.00 0.00 50,612.610.726269

Base 0.176243 0.00 0.00 0.00 69,688.52

ACI00WNV1 Total

0.00 0.000.001,103,527.000 Local 141,251.46

Base 0.00 0.00 0.00 194,489.18
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COMMON STOCK EUR.17B01CP2901 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHGAMESA CORP TECNOLOGICA SA

3,119.000 NHIL Local 3.101000 0.00 0.00 0.00 9,672.020.742528

Base 4.176274 0.00 0.00 0.00 13,025.80

COMMON STOCK EUR.5B01SPF907 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHGRIFOLS SA

709.000 NHIL Local 11.580000 0.00 0.00 0.00 8,210.220.742528

Base 15.595374 0.00 0.00 0.00 11,057.12

COMMON STOCK EUR.2B03851902 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHFERROVIAL SA

3,143.000 NHIL Local 8.570999 0.00 0.00 0.00 26,938.650.742528

Base 11.543000 0.00 0.00 0.00 36,279.65

COMMON STOCK EUR.1B0BV6K909 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHBANCO POPULAR ESPANOL

17,047.000 NHIL Local 2.912999 0.00 0.00 0.00 49,657.910.742528

Base 3.923083 0.00 0.00 0.00 66,876.82

COMMON STOCK EUR.5B175SV901 12 Oct 2011 17 Oct 2011 EUR/ES5LOOP CAPITAL MARKETS LLCDURO FELGUERA SA

200.000 NHEH Local 4.830000 0.00 0.48 0.00 966.480.724428

Base 6.667329 0.00 0.66 0.00 1,334.13

13 Oct 2011 18 Oct 2011 EUR/ES5LOOP CAPITAL MARKETS LLC

7,494.000 NHEH Local 4.906400 0.00 18.38 0.00 36,786.940.728359

Base 6.736239 0.00 25.23 0.00 50,506.60

14 Oct 2011 19 Oct 2011 EUR/ES5UBS AG

14,341.000 NHEH Local 4.936300 0.00 24.78 0.00 70,816.260.721241

Base 6.844176 0.00 34.36 0.00 98,186.68

B175SV901 Total

43.64 0.000.0022,035.000 Local 108,569.68

Base 0.00 60.25 0.00 150,027.41
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COMMON STOCK EUR.1B1G40S901 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHMAPFRE SA

6,938.000 NHIL Local 2.470000 0.00 0.00 0.00 17,136.860.742528

Base 3.326474 0.00 0.00 0.00 23,079.08

COMMON STOCKB1X8QN906 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHBANCO DE SABADELL SA

28,126.000 NHIL Local 2.328999 0.00 0.00 0.00 65,505.450.742528

Base 3.136581 0.00 0.00 0.00 88,219.51

COMMON STOCK EUR1.B283W9907 28 Oct 2011 EUR/ES5NEW TO ORD NON CASHCAIXABANK

2,263.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706040

Base 0.000000 0.00 0.00 0.00 0.00

28 Oct 2011 CANCEL EUR/ES5NEW TO ORD NON CASH

-2,263.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706040

Base 0.000000 0.00 0.00 0.00 0.00

28 Oct 2011 28 Oct 2011 EUR/ES5NEW TO ORD NON CASH

2,263.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706040

Base 0.000000 0.00 0.00 0.00 0.00

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

29,196.000 NHIL Local 3.630000 0.00 0.00 0.00 105,981.480.742528

Base 4.888705 0.00 0.00 0.00 142,730.62

B283W9907 Total

0.00 0.000.0031,459.000 Local 105,981.48

Base 0.00 0.00 0.00 142,730.62

COMMON STOCK EUR.75B288C9908 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHIBERDROLA SA

34,041.000 NHIL Local 4.660999 0.00 0.00 0.00 158,665.100.742528

Base 6.277203 0.00 0.00 0.00 213,682.31
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COMMON STOCKB3Y5WX908 30 Dec 2011 30 Dec 2011 EUR/ES5NEW TO ORD NON CASHGRIFOLS SA   B

231.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.770921

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK EUR.5B5282K903 22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASHINTL CONSOLIDATED AIRLINE DI

13,988.000 NHIL Local 1.610000 0.00 0.00 0.00 22,520.680.742528

Base 2.168269 0.00 0.00 0.00 30,329.74

COMMON STOCKB6RN74902 29 Sep 2011 29 Sep 2011 EUR/ES5SUBSCRIPTION (NON CASH)BANKINTER SA

459.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.735240

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB6S86J902 04 Nov 2011 07 Nov 2011 EUR/ES53 SUBSCRIPTION (NON CASH)BANCO SANTANDER SA

14,451.000 NHEB Local 6.272150 0.00 0.00 0.00 90,638.850.726269

Base 8.636125 0.00 0.00 0.00 124,800.66

04 Nov 2011 07 Nov 2011 EUR/ES53 SUBSCRIPTION (NON CASH)

8,069.000 NHHJ Local 6.272476 0.00 0.00 0.00 50,612.610.726269

Base 8.636574 0.00 0.00 0.00 69,688.52

B6S86J902 Total

0.00 0.000.0022,520.000 Local 141,251.46

Base 0.00 0.00 0.00 194,489.18

COMMON STOCKB6TVTV908 19 Oct 2011 19 Oct 2011 EUR/ES5SUBSCRIPTION (NON CASH)CAIXABANK SA

2,263.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.730780

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB6VZGC902 20 Oct 2011 20 Oct 2011 EUR/ES5SUBSCRIPTION (NON CASH)BANCO BILBAO VIZCAYA ARGENT.

4,013.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.724533

Base 0.000000 0.00 0.00 0.00 0.00
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COMMON STOCKB6X5P8905 27 Dec 2011 27 Dec 2011 EUR/ES5SUBSCRIPTION (NON CASH)GRIFOLS SA

231.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.765345

Base 0.000000 0.00 0.00 0.00 0.00

EXP 27DEC11B796K5909 06 Dec 2011 06 Dec 2011 EUR/ES5RIGHTS ISSUE (NON CASH)GRIFOLS SA RTS

2,313.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.742501

Base 0.000000 0.00 0.00 0.00 0.00

1,590,015.000

0.00

0.00

275.09

203.14

0.00

0.00 3,084,263.61

4,170,367.17

Local

Base

SPAIN Total

EURO CURRENCY  Total

0.00Local5,494,949.000

0.00Base

0.00

0.00

7,421.58

9,993.46

37,068,215.62

50,262,879.65

HONG KONG DOLLAR

COMMON STOCK CNY1.600030902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCJIANGXI COPPER CO LTD H

4,000.000 NHIL Local 17.052500 0.00 34.11 74.46 68,318.577.794700

Base 2.187704 0.00 4.38 9.55 8,764.75

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

60,000.000 NHIL Local 17.040000 0.00 0.00 0.00 1,022,400.007.789250

Base 2.187630 0.00 0.00 0.00 131,257.82

600030902 Total

34.11 74.460.0064,000.000 Local 1,090,718.57

Base 0.00 4.38 9.55 140,022.57

COMMON STOCK HKD.1600245005 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHASM PACIFIC TECHNOLOGY

6,800.000 NHIL Local 86.650000 0.00 0.00 0.00 589,220.007.789250

Base 11.124306 0.00 0.00 0.00 75,645.28
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COMMON STOCK CNY1.600550909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCJIANGSU EXPRESS CO LTD H

52,000.000 NHIL Local 7.041500 0.00 183.08 396.29 366,737.377.794700

Base 0.903370 0.00 23.49 50.84 47,049.58

COMMON STOCK CNY1.601369903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA SOUTHERN AIRLINES CO H

72,000.000 NHIL Local 3.811700 0.00 137.22 296.95 274,876.577.794700

Base 0.489012 0.00 17.60 38.10 35,264.55

COMMON STOCK CNY1.601564909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCANGANG STEEL CO LTD H

44,000.000 NHIL Local 4.552000 0.00 100.14 217.02 200,605.167.794700

Base 0.583987 0.00 12.85 27.85 25,736.10

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

6,000.000 NHIL Local 4.750000 0.00 0.00 0.00 28,500.007.789248

Base 0.609815 0.00 0.00 0.00 3,658.89

601564909 Total

100.14 217.020.0050,000.000 Local 229,105.16

Base 0.00 12.85 27.85 29,394.99

COMMON STOCK HKD1.603050006 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHHANG LUNG PROPERTIES LTD

17,000.000 NHIL Local 23.900000 0.00 0.00 0.00 406,300.007.789250

Base 3.068331 0.00 0.00 0.00 52,161.63

COMMON STOCK HKD.1607355906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA MOBILE LTD

193,500.000 NHIL Local 75.038200 0.00 7,259.95 15,681.59 14,542,833.247.794700

Base 9.626823 0.00 931.40 2,011.82 1,865,733.54

15 Dec 2011 19 Dec 2011 HKD/HK1 0.01UBS SECURITIES ASIA LTD

20,000.000 NHEB Local 74.670800 0.00 1,642.76 1,613.47 1,496,672.237.781200

Base 9.596309 0.00 211.12 207.35 192,344.66
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22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

71,500.000 NHIL Local 76.350000 0.00 0.00 0.00 5,459,025.007.789250

Base 9.801971 0.00 0.00 0.00 700,840.90

607355906 Total

8,902.71 17,295.060.00285,000.000 Local 21,498,530.47

Base 0.00 1,142.52 2,219.17 2,758,919.10

COMMON STOCK HKD2.5607564002 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHBANK OF EAST ASIA

20,800.000 NHIL Local 26.550000 0.00 0.00 0.00 552,240.007.789250

Base 3.408544 0.00 0.00 0.00 70,897.71

COMMON STOCK CNY1.608039905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCANHUI CONCH CEMENT CO LTD H

34,000.000 NHIL Local 23.621000 0.00 401.56 868.25 804,383.817.794700

Base 3.030392 0.00 51.52 111.39 103,196.25

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

22,000.000 NHIL Local 23.200000 0.00 0.00 0.00 510,400.007.789250

Base 2.978464 0.00 0.00 0.00 65,526.21

608039905 Total

401.56 868.250.0056,000.000 Local 1,314,783.81

Base 0.00 51.52 111.39 168,722.46

COMMON STOCK CNY1.608071908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCDATANG INTL POWER GEN CO H

118,000.000 NHIL Local 2.557700 0.00 150.90 326.14 302,285.647.794700

Base 0.328133 0.00 19.36 41.84 38,780.92

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

40,000.000 NHIL Local 2.410000 0.00 0.00 0.00 96,400.007.789251

Base 0.309401 0.00 0.00 0.00 12,376.03
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608071908 Total

150.90 326.140.00158,000.000 Local 398,685.64

Base 0.00 19.36 41.84 51,156.95

COMMON STOCK HKD.1608169900 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCBEIJING ENTERPRISES HLDGS

29,000.000 NHIL Local 40.883600 0.00 592.81 1,280.85 1,187,498.067.794700

Base 5.245051 0.00 76.05 164.32 152,346.86

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHIL Local 40.700000 0.00 0.00 0.00 162,800.007.789250

Base 5.225150 0.00 0.00 0.00 20,900.60

608169900 Total

592.81 1,280.850.0033,000.000 Local 1,350,298.06

Base 0.00 76.05 164.32 173,247.46

COMMON STOCK HKD5.0609701909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCLP HOLDINGS LTD

61,500.000 NHIL Local 68.750000 0.00 0.00 0.00 4,228,125.007.789250

Base 8.826267 0.00 0.00 0.00 542,815.42

COMMON STOCK CNY1.609967906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCHUANENG POWER INTL INC H

152,000.000 NHIL Local 4.179100 0.00 317.61 686.82 636,227.637.794700

Base 0.536146 0.00 40.75 88.11 81,623.11

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

46,000.000 NHIL Local 3.920000 0.00 0.00 0.00 180,320.007.789251

Base 0.503258 0.00 0.00 0.00 23,149.85

609967906 Total

317.61 686.820.00198,000.000 Local 816,547.63

Base 0.00 40.75 88.11 104,772.96
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COMMON STOCK CNY1.610989907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCYANZHOU COAL MINING CO H

48,000.000 NHIL Local 17.811700 0.00 427.48 923.40 856,312.487.794700

Base 2.285104 0.00 54.84 118.47 109,858.30

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

56,000.000 NHIL Local 18.520000 0.00 0.00 0.00 1,037,120.007.789250

Base 2.377636 0.00 0.00 0.00 133,147.61

610989907 Total

427.48 923.400.00104,000.000 Local 1,893,432.48

Base 0.00 54.84 118.47 243,005.91

COMMON STOCK HKD.1613623909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCHENGAN INTL GROUP CO LTD

28,000.000 NHIL Local 72.475400 0.00 1,014.66 2,192.35 2,032,518.217.794700

Base 9.298036 0.00 130.17 281.26 260,756.44

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

9,000.000 NHIL Local 69.950000 0.00 0.00 0.00 629,550.007.789250

Base 8.980326 0.00 0.00 0.00 80,822.93

613623909 Total

1,014.66 2,192.350.0037,000.000 Local 2,662,068.21

Base 0.00 130.17 281.26 341,579.37

COMMON STOCK HKD2.5614029908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHHOPEWELL HOLDINGS LTD

35,500.000 NHIL Local 19.120000 0.00 0.00 0.00 678,760.007.789250

Base 2.454665 0.00 0.00 0.00 87,140.61

COMMON STOCK HKD.2617975008 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCATHAY PACIFIC AIRWAYS

42,000.000 NHIL Local 13.080000 0.00 0.00 0.00 549,360.007.789250

Base 1.679237 0.00 0.00 0.00 70,527.97
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COMMON STOCK USD.01618148902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCBRILLIANCE CHINA AUTOMOTIVE

120,000.000 NHIL Local 8.150400 0.00 489.02 1,057.24 979,594.267.794700

Base 1.045634 0.00 62.74 135.64 125,674.40

06 Dec 2011 08 Dec 2011 HKD/HK1PERSHING LLC

16,000.000 NHHJ Local 9.076300 0.00 145.22 157.62 145,523.647.772750

Base 1.167708 0.00 18.68 20.28 18,722.28

618148902 Total

634.24 1,214.860.00136,000.000 Local 1,125,117.90

Base 0.00 81.42 155.92 144,396.68

COMMON STOCK HKD.5619027006 15 Dec 2011 19 Dec 2011 HKD/HK1 0.01UBS SECURITIES ASIA LTDCHEUNG KONG HOLDINGS LTD

11,000.000 NHEB Local 87.668700 0.00 1,060.79 1,042.15 966,458.647.781200

Base 11.266733 0.00 136.33 133.93 124,204.32

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

17,000.000 NHIL Local 85.750000 0.00 0.00 0.00 1,457,750.007.789250

Base 11.008762 0.00 0.00 0.00 187,148.96

619027006 Total

1,060.79 1,042.150.0028,000.000 Local 2,424,208.64

Base 0.00 136.33 133.93 311,353.28

COMMON STOCK CNY1.619135908 24 Nov 2011 29 Nov 2011 HKD/CN2ABN AMRO BANK N. V. HONG KONGCHINA INTL MARINE CONTAINE B

28,400.000 NHIL Local 8.614800 0.00 489.32 255.76 245,405.407.794700

Base 1.105213 0.00 62.78 32.81 31,483.62

COMMON STOCK HKD.1619215007 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA OVERSEAS LAND + INVEST

132,000.000 NHIL Local 12.115900 0.00 799.65 1,727.94 1,601,826.397.794700

Base 1.554377 0.00 102.59 221.68 205,501.99
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22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

52,000.000 NHIL Local 11.980000 0.00 0.00 0.00 622,960.007.789250

Base 1.538017 0.00 0.00 0.00 79,976.89

619215007 Total

799.65 1,727.940.00184,000.000 Local 2,224,786.39

Base 0.00 102.59 221.68 285,478.88

COMMON STOCK HKD.1619376908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA RESOURCES LAND LTD

70,000.000 NHIL Local 10.451400 0.00 365.80 790.53 732,754.337.794700

Base 1.340834 0.00 46.93 101.42 94,006.74

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

28,000.000 NHIL Local 10.220000 0.00 0.00 0.00 286,160.007.789250

Base 1.312065 0.00 0.00 0.00 36,737.81

619376908 Total

365.80 790.530.0098,000.000 Local 1,018,914.33

Base 0.00 46.93 101.42 130,744.55

COMMON STOCK HKD.4619615008 03 Oct 2011 06 Oct 2011 HKD/HK1MACQUARIESECURITIES LIMITEDCITIC PACIFIC LTD

15,000.000 NHEB Local 10.684900 0.00 320.55 173.82 160,767.877.786750

Base 1.372190 0.00 41.17 22.33 20,646.34

03 Oct 2011 06 Oct 2011 HKD/HK1MACQUARIESECURITIES LIMITED

14,000.000 NHEB Local 10.684900 0.00 299.18 161.97 150,049.757.786750

Base 1.372190 0.00 38.42 20.80 19,269.88

04 Oct 2011 07 Oct 2011 HKD/HK1MACQUARIESECURITIES LIMITED

14,000.000 NHEB Local 10.684200 0.00 299.16 161.97 150,039.937.784550

Base 1.372488 0.00 38.43 20.81 19,274.07
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04 Oct 2011 07 Oct 2011 HKD/HK1MACQUARIESECURITIES LIMITED

14,000.000 NHEB Local 10.684200 0.00 299.16 161.97 150,039.937.784550

Base 1.372488 0.00 38.43 20.81 19,274.07

06 Oct 2011 10 Oct 2011 HKD/HK1NOMURA INTERNATIONAL PLC

12,000.000 NHEB Local 11.182600 0.00 268.38 145.74 134,605.327.781950

Base 1.436992 0.00 34.49 18.73 17,297.12

06 Oct 2011 10 Oct 2011 HKD/HK1NOMURA INTERNATIONAL PLC

12,000.000 NHEB Local 11.182600 0.00 268.38 145.74 134,605.327.781950

Base 1.436992 0.00 34.49 18.73 17,297.12

07 Oct 2011 11 Oct 2011 HKD/HK1STANDARD CHARTERED BANK (HONG KONG)

12,000.000 NHEB Local 12.022600 0.00 288.54 156.54 144,716.287.782300

Base 1.544865 0.00 37.08 20.11 18,595.57

07 Oct 2011 11 Oct 2011 HKD/HK1STANDARD CHARTERED BANK (HONG KONG)

12,000.000 NHEB Local 12.022600 0.00 288.54 156.54 144,716.287.782300

Base 1.544865 0.00 37.08 20.11 18,595.57

18 Oct 2011 20 Oct 2011 HKD/HK1CITIGROUPGLOBAL MARKETS INC.

17,000.000 NHEB Local 12.770000 0.00 434.18 235.36 217,759.547.777750

Base 1.641863 0.00 55.82 30.26 27,997.76

18 Oct 2011 20 Oct 2011 HKD/HK1CITIGROUPGLOBAL MARKETS INC.

16,000.000 NHEB Local 12.770000 0.00 408.64 221.35 204,949.997.777750

Base 1.641863 0.00 52.54 28.46 26,350.81

24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLC

42,000.000 NHIL Local 13.090200 0.00 274.89 593.98 550,657.277.794700

Base 1.679372 0.00 35.27 76.20 70,645.09

15 Dec 2011 19 Dec 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

73,000.000 NHEB Local 13.214400 0.00 1,061.12 1,042.17 966,754.497.781200

Base 1.698247 0.00 136.37 133.94 124,242.34
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16 Dec 2011 20 Dec 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

10,000.000 NHEB Local 13.378200 0.00 147.16 144.70 134,073.867.784450

Base 1.718580 0.00 18.90 18.58 17,223.29

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

28,000.000 NHIL Local 13.640000 0.00 0.00 0.00 381,920.007.789250

Base 1.751131 0.00 0.00 0.00 49,031.68

619615008 Total

4,657.88 3,501.850.00291,000.000 Local 3,625,655.83

Base 0.00 598.49 449.87 465,740.71

COMMON STOCK CNY1.0619617004 24 Nov 2011 29 Nov 2011 HKD/CN2ABN AMRO BANK N. V. HONG KONGCSG HOLDING CO LTD   B

32,400.000 NHIL Local 5.765100 0.00 373.58 207.09 187,369.917.794700

Base 0.739618 0.00 47.93 26.57 24,038.12

COMMON STOCK HKD.1619728009 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA TRAVEL INTL INV HK

114,000.000 NHIL Local 1.150000 0.00 0.00 0.00 131,100.007.789249

Base 0.147639 0.00 0.00 0.00 16,830.89

COMMON STOCK CNY1.620842906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCBEIJING CAPITAL INTL AIRPO H

66,000.000 NHIL Local 3.528500 0.00 116.44 251.63 233,249.077.794700

Base 0.452679 0.00 14.94 32.28 29,924.06

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

36,000.000 NHIL Local 3.550000 0.00 0.00 0.00 127,800.007.789249

Base 0.455756 0.00 0.00 0.00 16,407.23

620842906 Total

116.44 251.630.00102,000.000 Local 361,049.07

Base 0.00 14.94 32.28 46,331.29
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COMMON STOCK HKD1.0621255900 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHEUNG KONG INFRASTRUCTURE

7,000.000 NHIL Local 43.000000 0.00 0.00 0.00 301,000.007.789250

Base 5.520429 0.00 0.00 0.00 38,643.00

COMMON STOCK621808906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCLENOVO GROUP LTD

222,000.000 NHIL Local 5.148200 0.00 571.45 1,234.44 1,144,706.297.794700

Base 0.660474 0.00 73.31 158.37 146,857.00

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

88,000.000 NHIL Local 5.280000 0.00 0.00 0.00 464,640.007.789250

Base 0.677857 0.00 0.00 0.00 59,651.44

621808906 Total

571.45 1,234.440.00310,000.000 Local 1,609,346.29

Base 0.00 73.31 158.37 206,508.44

COMMON STOCK HKD.5622098903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCPOLY HONG KONG INVESTMENTS

73,000.000 NHIL Local 2.984600 0.00 108.94 235.43 218,220.177.794700

Base 0.382901 0.00 13.98 30.21 27,995.97

COMMON STOCK HKD.1622882900 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSKYWORTH DIGITAL HLDGS LTD

78,000.000 NHIL Local 3.552900 0.00 138.56 300.17 277,564.937.794700

Base 0.455810 0.00 17.78 38.51 35,609.44

COMMON STOCK HKD.1626383905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA UNICOM HONG KONG LTD

212,000.000 NHIL Local 15.803800 0.00 1,675.20 3,619.03 3,355,699.837.794700

Base 2.027506 0.00 214.92 464.30 430,510.45

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

66,000.000 NHIL Local 16.780000 0.00 0.00 0.00 1,107,480.007.789250

Base 2.154251 0.00 0.00 0.00 142,180.57
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626383905 Total

1,675.20 3,619.030.00278,000.000 Local 4,463,179.83

Base 0.00 214.92 464.30 572,691.02

COMMON STOCK HKD.05626404909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA TAIPING INSURANCE HOLD

34,600.000 NHIL Local 14.447100 0.00 249.93 539.99 500,659.587.794700

Base 1.853452 0.00 32.06 69.28 64,230.77

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

7,600.000 NHIL Local 14.580000 0.00 0.00 0.00 110,808.007.789250

Base 1.871811 0.00 0.00 0.00 14,225.76

626404909 Total

249.93 539.990.0042,200.000 Local 611,467.58

Base 0.00 32.06 69.28 78,456.53

COMMON STOCK HKD1.626735906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHHONG KONG EXCHANGES + CLEAR

12,800.000 NHIL Local 120.000000 0.00 0.00 0.00 1,536,000.007.789250

Base 15.405848 0.00 0.00 0.00 197,194.85

COMMON STOCK CNY1.627856909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCDONGFANG ELECTRIC CORP LTD H

18,800.000 NHIL Local 22.366000 0.00 210.24 454.63 421,145.677.794700

Base 2.869386 0.00 26.97 58.32 54,029.75

COMMON STOCK628625907 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHLI + FUNG LTD

54,000.000 NHIL Local 14.240000 0.00 0.00 0.00 768,960.007.789250

Base 1.828161 0.00 0.00 0.00 98,720.67

COMMON STOCK HKD1.629005901 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHMTR CORP

21,000.000 NHIL Local 24.250000 0.00 0.00 0.00 509,250.007.789250

Base 3.113265 0.00 0.00 0.00 65,378.57
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COMMON STOCK HKD.1631349909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHAODA MODERN AGRICULTURE

34,000.000 NHIL Local 1.100000 0.00 0.00 0.00 37,400.007.789249

Base 0.141220 0.00 0.00 0.00 4,801.49

COMMON STOCK HKD.1632164901 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHESPRIT HOLDINGS LTD

18,300.000 NHIL Local 8.660000 0.00 0.00 0.00 158,478.007.789251

Base 1.111789 0.00 0.00 0.00 20,345.73

COMMON STOCK632758900 13 Oct 2011 17 Oct 2011 HKD/HK1PERSHING LLCKINGDEE INTERNATIONAL SFTWR

446,000.000 NHEH Local 2.696500 0.00 1,202.64 1,299.21 1,205,140.857.777750

Base 0.346694 0.00 154.63 167.04 154,947.23

COMMON STOCK HKD.1633393905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCENN ENERGY HOLDINGS LTD

40,000.000 NHIL Local 25.645000 0.00 512.90 1,108.06 1,027,420.967.794700

Base 3.290056 0.00 65.80 142.16 131,810.20

COMMON STOCK HKD.1634546907 13 Oct 2011 17 Oct 2011 HKD/HK1PERSHING LLCTOWNGAS CHINA CO LTD

314,000.000 NHEH Local 4.302600 0.00 1,351.02 1,460.08 1,353,827.507.777750

Base 0.553193 0.00 173.70 187.73 174,064.16

14 Oct 2011 18 Oct 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLC

52,000.000 NHEH Local 4.329600 0.00 225.14 244.01 225,608.357.777800

Base 0.556661 0.00 28.95 31.38 29,006.70

634546907 Total

1,576.16 1,704.090.00366,000.000 Local 1,579,435.85

Base 0.00 202.65 219.11 203,070.86

COMMON STOCK HKD.1635425903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCOSCO PACIFIC LTD

68,000.000 NHIL Local 8.729400 0.00 296.80 641.49 594,537.497.794700

Base 1.119915 0.00 38.08 82.30 76,274.58
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22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

14,000.000 NHIL Local 8.770000 0.00 0.00 0.00 122,780.007.789250

Base 1.125911 0.00 0.00 0.00 15,762.75

635425903 Total

296.80 641.490.0082,000.000 Local 717,317.49

Base 0.00 38.08 82.30 92,037.33

COMMON STOCK HKD.1635467905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSHOUGANG FUSHAN RESOURCES GR

134,000.000 NHIL Local 2.832600 0.00 189.78 410.37 380,168.557.794700

Base 0.363401 0.00 24.35 52.65 48,772.70

COMMON STOCK HKD.1639242908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCYUEXIU PROPERTY CO LTD

276,000.000 NHIL Local 1.065700 0.00 147.07 318.53 294,598.807.794700

Base 0.136721 0.00 18.87 40.87 37,794.76

COMMON STOCK HKD5.640837001 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHHANG SENG BANK LTD

17,000.000 NHIL Local 91.200000 0.00 0.00 0.00 1,550,400.007.789250

Base 11.708444 0.00 0.00 0.00 199,043.55

COMMON STOCK HKD.1641613005 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA MERCHANTS HLDGS INTL

48,000.000 NHIL Local 21.264600 0.00 510.35 1,102.66 1,022,313.817.794700

Base 2.728084 0.00 65.47 141.47 131,154.99

18 Nov 2011 01 Dec 2011 HKD/HK11 AUTREPAT-STK/$ DIV

485.000 NHHJ Local 23.952989 0.00 0.00 0.00 11,617.207.785200

Base 3.076734 0.00 0.00 0.00 1,492.22

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHIL Local 21.550000 0.00 0.00 0.00 215,500.007.789249

Base 2.766634 0.00 0.00 0.00 27,666.34
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641613005 Total

510.35 1,102.660.0058,485.000 Local 1,249,431.01

Base 0.00 65.47 141.47 160,313.55

COMMON STOCK HKD2.642053003 11 Oct 2011 21 Oct 2011 HKD/HK11 AUTREPAT-STK/$ DIVHENDERSON LAND DEVELOPMENT

319.000 NHHJ Local 41.883385 0.00 0.00 0.00 13,360.807.781800

Base 5.382223 0.00 0.00 0.00 1,716.93

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

11,000.000 NHIL Local 38.550000 0.00 0.00 0.00 424,050.007.789251

Base 4.949128 0.00 0.00 0.00 54,440.41

642053003 Total

0.00 0.000.0011,319.000 Local 437,410.80

Base 0.00 0.00 0.00 56,157.34

COMMON STOCK CNY1.0642539902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCALUMINUM CORP OF CHINA LTD H

182,000.000 NHIL Local 3.519000 0.00 320.23 692.23 641,470.467.794700

Base 0.451461 0.00 41.08 88.81 82,295.72

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

14,000.000 NHIL Local 3.600000 0.00 0.00 0.00 50,400.007.789245

Base 0.462176 0.00 0.00 0.00 6,470.46

642539902 Total

320.23 692.230.00196,000.000 Local 691,870.46

Base 0.00 41.08 88.81 88,766.18

COMMON STOCK HKD1.0643532005 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHPOWER ASSETS HOLDINGS LTD

20,000.000 NHIL Local 59.900000 0.00 0.00 0.00 1,198,000.007.789250

Base 7.690086 0.00 0.00 0.00 153,801.71
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COMMON STOCK HKD1.0643557002 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHWHARF HOLDINGS LTD

13,000.000 NHIL Local 37.550000 0.00 0.00 0.00 488,150.007.789249

Base 4.820747 0.00 0.00 0.00 62,669.71

COMMON STOCK HKD.25643655004 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHHONG KONG + CHINA GAS

51,000.000 NHIL Local 17.920000 0.00 0.00 0.00 913,920.007.789250

Base 2.300607 0.00 0.00 0.00 117,330.94

COMMON STOCK HKD.25644806002 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHHUTCHISON WHAMPOA LTD

29,000.000 NHIL Local 66.150000 0.00 0.00 0.00 1,918,350.007.789250

Base 8.492473 0.00 0.00 0.00 246,281.73

COMMON STOCK HKD1.645514902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA EVERBRIGHT LTD

36,000.000 NHIL Local 10.697200 0.00 192.55 416.80 385,708.557.794700

Base 1.372368 0.00 24.70 53.47 49,483.44

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

16,000.000 NHIL Local 11.020000 0.00 0.00 0.00 176,320.007.789249

Base 1.414771 0.00 0.00 0.00 22,636.33

645514902 Total

192.55 416.800.0052,000.000 Local 562,028.55

Base 0.00 24.70 53.47 72,119.77

COMMON STOCK HKD.01646079905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA GAS HOLDINGS LTD

148,000.000 NHIL Local 2.740900 0.00 202.83 438.45 406,294.487.794700

Base 0.351636 0.00 26.02 56.25 52,124.45

COMMON STOCK HKD1.648631901 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHKERRY PROPERTIES LTD

4,000.000 NHIL Local 27.500000 0.00 0.00 0.00 110,000.007.789248

Base 3.530508 0.00 0.00 0.00 14,122.03
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COMMON STOCK HKD.1649131901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCKINGBOARD CHEMICALS HOLDINGS

17,500.000 NHIL Local 20.644300 0.00 180.64 390.90 361,846.797.794700

Base 2.648505 0.00 23.17 50.15 46,422.16

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

9,000.000 NHIL Local 22.100000 0.00 0.00 0.00 198,900.007.789251

Base 2.837243 0.00 0.00 0.00 25,535.19

649131901 Total

180.64 390.900.0026,500.000 Local 560,746.79

Base 0.00 23.17 50.15 71,957.35

COMMON STOCK HKD.02653182907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCGEELY AUTOMOBILE HOLDINGS LT

300,000.000 NHIL Local 1.782500 0.00 267.38 577.78 535,595.167.794700

Base 0.228681 0.00 34.30 74.13 68,712.74

COMMON STOCK HKD.1653551903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA RESOURCES GAS GROUP LT

64,000.000 NHIL Local 11.553100 0.00 369.70 799.15 740,567.257.794700

Base 1.482174 0.00 47.43 102.53 95,009.08

COMMON STOCK HKD5.653611905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHBOC HONG KONG HOLDINGS LTD

65,500.000 NHIL Local 16.500000 0.00 0.00 0.00 1,080,750.007.789250

Base 2.118304 0.00 0.00 0.00 138,748.92

COMMON STOCK CNY1.653665901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCBYD CO LTD H

2,500.000 NHIL Local 18.464000 0.00 23.08 50.69 46,233.777.794700

Base 2.368789 0.00 2.96 6.50 5,931.44

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

25,000.000 NHIL Local 18.480000 0.00 0.00 0.00 462,000.007.789251

Base 2.372500 0.00 0.00 0.00 59,312.51
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653665901 Total

23.08 50.690.0027,500.000 Local 508,233.77

Base 0.00 2.96 6.50 65,243.95

COMMON STOCK CNY1.0655933901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA TELECOM CORP LTD H

490,000.000 NHIL Local 4.671000 0.00 1,144.40 2,472.10 2,292,406.507.794700

Base 0.599253 0.00 146.82 317.15 294,098.11

15 Dec 2011 19 Dec 2011 HKD/HK1UBS SECURITIES ASIA LTD

532,000.000 NHEB Local 4.581100 0.00 2,680.86 2,632.97 2,442,459.037.781200

Base 0.588740 0.00 344.53 338.38 313,892.33

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

164,000.000 NHIL Local 4.710000 0.00 0.00 0.00 772,440.007.789250

Base 0.604680 0.00 0.00 0.00 99,167.44

655933901 Total

3,825.26 5,105.070.001,186,000.000 Local 5,507,305.53

Base 0.00 491.35 655.53 707,157.88

COMMON STOCK CNY1.0656099900 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA OILFIELD SERVICES H

30,000.000 NHIL Local 11.432700 0.00 171.49 370.44 343,522.937.794700

Base 1.466727 0.00 22.00 47.52 44,071.35

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

74,000.000 NHIL Local 11.700000 0.00 0.00 0.00 865,800.007.789250

Base 1.502070 0.00 0.00 0.00 111,153.19

656099900 Total

171.49 370.440.00104,000.000 Local 1,209,322.93

Base 0.00 22.00 47.52 155,224.54
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COMMON STOCK HKD1.656835907 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHNWS HOLDINGS LTD

8,000.000 NHIL Local 11.360000 0.00 0.00 0.00 90,880.007.789251

Base 1.458420 0.00 0.00 0.00 11,667.36

13 Dec 2011 29 Dec 2011 HKD/HK1AUTREPAT-STK/$ DIV

833.000 NHHJ Local 10.353205 0.00 0.00 0.00 8,624.227.783250

Base 1.330190 0.00 0.00 0.00 1,108.05

13 Dec 2011 29 Dec 2011 HKD/HK1AUTREPAT-STK/$ DIV

255.000 NHIL Local 10.352941 0.00 0.00 0.00 2,640.007.777150

Base 1.331200 0.00 0.00 0.00 339.46

656835907 Total

0.00 0.000.009,088.000 Local 102,144.22

Base 0.00 0.00 0.00 13,114.87

COMMON STOCK HKD.25658653902 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHYUE YUEN INDUSTRIAL HLDG

9,500.000 NHIL Local 22.150000 0.00 0.00 0.00 210,425.007.789249

Base 2.843663 0.00 0.00 0.00 27,014.80

COMMON STOCK CNY1.0660087909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHMAANSHAN IRON + STEEL H

52,000.000 NHIL Local 2.110000 0.00 0.00 0.00 109,720.007.789250

Base 0.270886 0.00 0.00 0.00 14,086.08

COMMON STOCK HKD1.663376002 22 Nov 2011 22 Nov 2011 HKD/HK1RIGHTS EXERCISEDNEW WORLD DEVELOPMENT

40,125.000 NHHJ Local 5.680000 0.00 0.00 0.00 227,910.007.791350

Base 0.729014 0.00 0.00 0.00 29,251.67

14 Dec 2011 HKD/HK1AUTREPAT-STK/$ DIV

3,582.000 NHHJ Local 6.273031 0.00 0.00 0.00 22,470.007.784350

Base 0.805852 0.00 0.00 0.00 2,886.56
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14 Dec 2011 CANCEL HKD/HK1AUTREPAT-STK/$ DIV

-3,582.000 NHHJ Local 6.273031 0.00 0.00 0.00 -22,470.007.784350

Base 0.805852 0.00 0.00 0.00 -2,886.56

14 Dec 2011 30 Dec 2011 HKD/HK1AUTREPAT-STK/$ DIV

3,454.000 NHHJ Local 6.273161 0.00 0.00 0.00 21,667.507.784350

Base 0.805868 0.00 0.00 0.00 2,783.47

663376002 Total

0.00 0.000.0043,579.000 Local 249,577.50

Base 0.00 0.00 0.00 32,035.14

COMMON STOCK HKD.01665344909 28 Oct 2011 01 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLCBONJOUR HOLDINGS LTD

1,070,000.000 NHEH Local 1.273600 0.00 1,362.75 1,471.77 1,365,586.527.763850

Base 0.164042 0.00 175.53 189.57 175,890.38

31 Oct 2011 02 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

260,000.000 NHEH Local 1.296200 0.00 337.01 363.97 337,712.987.765000

Base 0.166929 0.00 43.40 46.87 43,491.69

01 Nov 2011 03 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

500,000.000 NHEH Local 1.240200 0.00 620.10 669.71 621,389.817.772150

Base 0.159570 0.00 79.78 86.16 79,950.83

04 Nov 2011 08 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

136,000.000 NHEH Local 1.310000 0.00 178.16 192.41 178,530.577.768500

Base 0.168630 0.00 22.93 24.76 22,981.34

09 Nov 2011 11 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

370,000.000 NHEH Local 1.270000 0.00 469.90 507.49 470,877.397.771300

Base 0.163422 0.00 60.47 65.31 60,591.84
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28 Nov 2011 30 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

508,000.000 NHEH Local 1.143900 0.00 581.10 627.59 582,309.897.793700

Base 0.146772 0.00 74.56 80.53 74,715.46

08 Dec 2011 12 Dec 2011 HKD/HK1ITG SECURITIES (HK) LTD

200,000.000 NHEH Local 1.180000 0.00 118.00 254.88 236,372.887.776300

Base 0.151743 0.00 15.17 32.78 30,396.57

13 Dec 2011 15 Dec 2011 HKD/HK1PERSHING LLC

200,000.000 NHEH Local 1.167200 0.00 233.44 252.68 233,926.127.777150

Base 0.150081 0.00 30.02 32.49 30,078.64

665344909 Total

3,900.46 4,340.500.003,244,000.000 Local 4,026,706.16

Base 0.00 501.86 558.47 518,096.75

COMMON STOCK USD.1665911905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHORIENT OVERSEAS INTL LTD

2,000.000 NHIL Local 33.500000 0.00 0.00 0.00 67,000.007.789249

Base 4.300800 0.00 0.00 0.00 8,601.60

COMMON STOCK HKD.1666096904 08 Dec 2011 12 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITEDORIENTAL WATCH HOLDINGS

279,000.000 NHEG Local 4.153900 0.00 1,889.07 1,216.95 1,162,044.127.776300

Base 0.534174 0.00 242.93 156.49 149,434.07

09 Dec 2011 13 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITED

267,000.000 NHEG Local 4.027600 0.00 1,752.85 1,129.77 1,078,251.827.782250

Base 0.517537 0.00 225.24 145.17 138,552.71

12 Dec 2011 14 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITED

139,000.000 NHEG Local 4.066200 0.00 921.28 594.26 566,717.347.783400

Base 0.522420 0.00 118.36 76.35 72,811.03
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13 Dec 2011 15 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITED

160,000.000 NHEG Local 3.874000 0.00 1,010.34 650.99 621,501.337.777800

Base 0.498084 0.00 129.90 83.69 79,907.09

666096904 Total

5,573.54 3,591.970.00845,000.000 Local 3,428,514.61

Base 0.00 716.43 461.70 440,704.90

COMMON STOCK669377905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCLEE + MAN PAPER MANUFACTURIN

83,000.000 NHIL Local 2.898200 0.00 120.28 260.25 240,931.137.794700

Base 0.371817 0.00 15.43 33.39 30,909.61

COMMON STOCK HKD.1670435908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCDAPHNE INTERNATIONAL HOLDING

50,000.000 NHIL Local 8.753800 0.00 218.85 473.01 438,381.867.794700

Base 1.123045 0.00 28.08 60.68 56,241.02

COMMON STOCK CNY1.670625904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCPICC PROPERTY + CASUALTY  H

76,000.000 NHIL Local 10.228900 0.00 388.70 840.19 778,625.297.794700

Base 1.312289 0.00 49.87 107.79 99,891.63

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

30,000.000 NHIL Local 10.620000 0.00 0.00 0.00 318,600.007.789249

Base 1.363418 0.00 0.00 0.00 40,902.53

23 Dec 2011 23 Dec 2011 HKD/HK1RIGHTS EXERCISED

10,200.000 NHHJ Local 5.500000 0.00 0.00 0.00 56,100.007.781900

Base 0.706768 0.00 0.00 0.00 7,209.04

23 Dec 2011 23 Dec 2011 HKD/HK1RIGHTS EXERCISED

10,600.000 NHIL Local 5.500000 0.00 0.00 0.00 58,300.007.781900

Base 0.706768 0.00 0.00 0.00 7,491.74
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670625904 Total

388.70 840.190.00126,800.000 Local 1,211,625.29

Base 0.00 49.87 107.79 155,494.94

COMMON STOCK HKD1.671156909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA RESOURCES POWER HOLDIN

72,000.000 NHIL Local 14.778100 0.00 532.01 1,150.12 1,065,705.337.794700

Base 1.895916 0.00 68.25 147.55 136,721.79

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

16,000.000 NHIL Local 14.000000 0.00 0.00 0.00 224,000.007.789251

Base 1.797349 0.00 0.00 0.00 28,757.58

671156909 Total

532.01 1,150.120.0088,000.000 Local 1,289,705.33

Base 0.00 68.25 147.55 165,479.37

COMMON STOCK CNY1.671825909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCGREAT WALL MOTOR COMPANY H

70,500.000 NHIL Local 9.995400 0.00 352.34 761.37 705,789.417.794700

Base 1.282333 0.00 45.20 97.68 90,547.35

COMMON STOCK CNY1.0671897908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA LIFE INSURANCE CO H

244,000.000 NHIL Local 19.702500 0.00 2,403.71 5,192.59 4,815,006.307.794700

Base 2.527679 0.00 308.38 666.17 617,728.24

15 Dec 2011 19 Dec 2011 HKD/HK1UBS SECURITIES ASIA LTD

53,000.000 NHEB Local 19.101300 0.00 1,113.61 1,093.99 1,014,576.507.781200

Base 2.454801 0.00 143.12 140.60 130,388.18

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

83,000.000 NHIL Local 19.840000 0.00 0.00 0.00 1,646,720.007.789250

Base 2.547100 0.00 0.00 0.00 211,409.31



Prepared by State StreetPage 274

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

671897908 Total

3,517.32 6,286.580.00380,000.000 Local 7,476,302.80

Base 0.00 451.50 806.77 959,525.73

COMMON STOCK CNY.1672529906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCZIJIN MINING GROUP CO LTD H

170,000.000 NHIL Local 3.143600 0.00 267.21 577.75 535,256.967.794700

Base 0.403300 0.00 34.28 74.12 68,669.35

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

104,000.000 NHIL Local 3.140000 0.00 0.00 0.00 326,560.007.789249

Base 0.403120 0.00 0.00 0.00 41,924.45

672529906 Total

267.21 577.750.00274,000.000 Local 861,816.96

Base 0.00 34.28 74.12 110,593.80

COMMON STOCK HKD.05672879905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCMINMETALS RESOURCES LTD

80,000.000 NHIL Local 3.237000 0.00 129.48 279.72 259,369.207.794700

Base 0.415282 0.00 16.61 35.89 33,275.07

COMMON STOCK CNY.1674234901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSHANDONG WEIGAO GP MEDICAL H

88,000.000 NHIL Local 6.219500 0.00 273.66 591.79 548,181.457.794700

Base 0.797914 0.00 35.11 75.92 70,327.46

COMMON STOCK674347901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSEMICONDUCTOR MANUFACTURING

846,000.000 NHIL Local 0.381700 0.00 161.46 348.84 323,428.507.794700

Base 0.048969 0.00 20.71 44.76 41,493.39

COMMON STOCK CNY1.0674395900 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCWEICHAI POWER CO LTD H

10,000.000 NHIL Local 34.755000 0.00 173.78 375.81 348,099.597.794700

Base 4.458799 0.00 22.29 48.22 44,658.50
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22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

11,000.000 NHIL Local 36.050000 0.00 0.00 0.00 396,550.007.789250

Base 4.628174 0.00 0.00 0.00 50,909.91

674395900 Total

173.78 375.810.0021,000.000 Local 744,649.59

Base 0.00 22.29 48.22 95,568.41

COMMON STOCK HKD1.677103905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHSHANGRI LA ASIA LTD

36,000.000 NHIL Local 13.700000 0.00 0.00 0.00 493,200.007.789251

Base 1.758834 0.00 0.00 0.00 63,318.03

COMMON STOCK CNY1.0678204900 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA SHIPPING DEVELOPMENT H

56,000.000 NHIL Local 4.467900 0.00 125.10 271.02 250,598.527.794700

Base 0.573197 0.00 16.05 34.77 32,149.86

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHIL Local 4.870000 0.00 0.00 0.00 48,700.007.789246

Base 0.625221 0.00 0.00 0.00 6,252.21

678204900 Total

125.10 271.020.0066,000.000 Local 299,298.52

Base 0.00 16.05 34.77 38,402.07

COMMON STOCK CNY1.680371903 24 Nov 2011 29 Nov 2011 HKD/CN2ABN AMRO BANK N. V. HONG KONGCHINA VANKE CO LTD  B

45,900.000 NHIL Local 7.214100 0.00 662.25 328.47 332,117.917.794700

Base 0.925513 0.00 84.96 42.14 42,608.17

COMMON STOCK HKD.1681001905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSHANGHAI INDUSTRIAL HLDG LTD

25,000.000 NHIL Local 20.560000 0.00 257.00 555.12 514,812.127.794700

Base 2.637690 0.00 32.97 71.22 66,046.43
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22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

13,000.000 NHIL Local 21.550000 0.00 0.00 0.00 280,150.007.789249

Base 2.766634 0.00 0.00 0.00 35,966.24

681001905 Total

257.00 555.120.0038,000.000 Local 794,962.12

Base 0.00 32.97 71.22 102,012.67

COMMON STOCK HKD1.681042008 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHSINO LAND CO

18,000.000 NHIL Local 10.080000 0.00 0.00 0.00 181,440.007.789251

Base 1.294091 0.00 0.00 0.00 23,293.64

28 Nov 2011 08 Dec 2011 HKD/HK1AUTREPAT-STK/$ DIV

2,163.000 NHHJ Local 10.787540 0.00 0.00 0.00 23,333.457.793700

Base 1.384136 0.00 0.00 0.00 2,993.89

681042008 Total

0.00 0.000.0020,163.000 Local 204,773.45

Base 0.00 0.00 0.00 26,287.53

COMMON STOCK HKD.1685699902 08 Dec 2011 12 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITEDSMARTONE TELECOMMUNICATION

175,500.000 NHEG Local 14.031500 0.00 4,013.93 2,586.13 2,469,128.317.776300

Base 1.804393 0.00 516.17 332.56 317,519.68

09 Dec 2011 13 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITED

53,500.000 NHEG Local 13.859300 0.00 1,208.60 779.07 743,460.227.782250

Base 1.780886 0.00 155.30 100.11 95,532.81

12 Dec 2011 14 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITED

36,000.000 NHEG Local 13.964500 0.00 819.44 528.14 504,069.587.783400

Base 1.794139 0.00 105.28 67.85 64,762.13
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13 Oct 2011 17 Oct 2011 HKD/HK1PERSHING LLC

165,500.000 NHEH Local 13.410900 0.00 2,219.50 2,397.56 2,224,121.017.777750

Base 1.724265 0.00 285.37 308.26 285,959.44

685699902 Total

8,261.47 6,290.900.00430,500.000 Local 5,940,779.12

Base 0.00 1,062.12 808.78 763,774.06

COMMON STOCK HKD.5685992000 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHSUN HUNG KAI PROPERTIES

15,000.000 NHIL Local 94.400000 0.00 0.00 0.00 1,416,000.007.789250

Base 12.119267 0.00 0.00 0.00 181,789.00

COMMON STOCK HKD.6686774001 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHSWIRE PACIFIC LTD A

11,500.000 NHIL Local 92.450000 0.00 0.00 0.00 1,063,175.007.789250

Base 11.868922 0.00 0.00 0.00 136,492.60

COMMON STOCK HKD.05688167006 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHTELEVISION BROADCASTS LTD

8,000.000 NHIL Local 45.750000 0.00 0.00 0.00 366,000.007.789249

Base 5.873480 0.00 0.00 0.00 46,987.84

COMMON STOCK690355904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCTINGYI (CAYMAN ISLN) HLDG CO

66,000.000 NHIL Local 22.473500 0.00 741.63 1,602.66 1,485,595.297.794700

Base 2.883177 0.00 95.15 205.61 190,590.44

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

30,000.000 NHIL Local 21.900000 0.00 0.00 0.00 657,000.007.789250

Base 2.811567 0.00 0.00 0.00 84,347.02

690355904 Total

741.63 1,602.660.0096,000.000 Local 2,142,595.29

Base 0.00 95.15 205.61 274,937.46
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COMMON STOCK CNY1.690580907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCTSINGTAO BREWERY CO LTD H

20,000.000 NHIL Local 40.597500 0.00 405.98 876.96 813,232.947.794700

Base 5.208347 0.00 52.08 112.50 104,331.53

COMMON STOCK HKD.5691316004 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCGUANGDONG INVESTMENT LTD

90,000.000 NHIL Local 4.824200 0.00 217.09 469.74 434,864.837.794700

Base 0.618908 0.00 27.85 60.27 55,789.81

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

58,000.000 NHIL Local 4.820000 0.00 0.00 0.00 279,560.007.789250

Base 0.618802 0.00 0.00 0.00 35,890.49

691316004 Total

217.09 469.740.00148,000.000 Local 714,424.83

Base 0.00 27.85 60.27 91,680.30

COMMON STOCK HKD1.697237907 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHWING HANG BANK LTD

2,500.000 NHIL Local 61.800000 0.00 0.00 0.00 154,500.007.789250

Base 7.934012 0.00 0.00 0.00 19,835.03

COMMON STOCK HKD1.697245009 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA RESOURCES ENTERPRISE

54,000.000 NHIL Local 24.989800 0.00 674.72 1,457.95 1,351,581.877.794700

Base 3.205999 0.00 86.56 187.04 173,397.55

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

16,000.000 NHIL Local 25.100000 0.00 0.00 0.00 401,600.007.789250

Base 3.222390 0.00 0.00 0.00 51,558.24

697245009 Total

674.72 1,457.950.0070,000.000 Local 1,753,181.87

Base 0.00 86.56 187.04 224,955.79
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COMMON STOCK CNY1.699076907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCZHEJIANG EXPRESSWAY CO H

44,000.000 NHIL Local 4.796400 0.00 105.52 228.88 211,376.007.794700

Base 0.615341 0.00 13.54 29.37 27,117.91

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

26,000.000 NHIL Local 4.800000 0.00 0.00 0.00 124,800.007.789251

Base 0.616234 0.00 0.00 0.00 16,022.08

699076907 Total

105.52 228.880.0070,000.000 Local 336,176.00

Base 0.00 13.54 29.37 43,139.99

EXP 23DEC11971KDC902 05 Dec 2011 05 Dec 2011 HKD/HK1RIGHTS ISSUE (NON CASH)PICC PROPERTY + CASUALTY RTS

10,200.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.000000

Base 0.000000 0.00 0.00 0.00 0.00

05 Dec 2011 05 Dec 2011 HKD/HK1RIGHTS ISSUE (NON CASH)

10,600.000 NHIL Local 0.000000 0.00 0.00 0.00 0.000.000000

Base 0.000000 0.00 0.00 0.00 0.00

971KDC902 Total

0.00 0.000.0020,800.000 Local 0.00

Base 0.00 0.00 0.00 0.00

973BKJ907 03 Nov 2011 09 Nov 2011 HKD/HK1RIGHTS ISSUE (NON CASH)TCC INTL HODLING LTD

214,950.000 NHEG Local 0.000000 0.00 0.00 0.00 0.007.770650

Base 0.000000 0.00 0.00 0.00 0.00

EXP 22NOV11973QUY900 24 Oct 2011 08 Nov 2011 HKD/HK1RIGHTS ISSUE (NON CASH)NEW WORLD DEVELPMENT CO RTS

40,125.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.781350

Base 0.000000 0.00 0.00 0.00 0.00
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RIGHTS EXP 19OCT2011975UYM901 03 Oct 2011 14 Oct 2011 HKD/HK1RIGHTS ISSUE (NON CASH)CHINA RES LAND RTS

9,076.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.784750

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK HKD.01B00GWP904 13 Oct 2011 17 Oct 2011 HKD/HK1PERSHING LLCAMVIG HOLDINGS LTD

8,000.000 NHEH Local 4.815000 0.00 38.52 42.08 38,600.607.777750

Base 0.619074 0.00 4.95 5.41 4,962.95

14 Oct 2011 18 Oct 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLC

16,000.000 NHEH Local 4.822900 0.00 77.17 84.17 77,327.747.777800

Base 0.620085 0.00 9.92 10.82 9,942.11

17 Oct 2011 19 Oct 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

22,000.000 NHEH Local 4.704400 0.00 103.50 112.27 103,712.577.778050

Base 0.604830 0.00 13.31 14.43 13,334.01

18 Oct 2011 20 Oct 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

10,000.000 NHEH Local 4.625000 0.00 46.25 50.70 46,346.957.777750

Base 0.594645 0.00 5.95 6.52 5,958.91

B00GWP904 Total

265.44 289.220.0056,000.000 Local 265,987.86

Base 0.00 34.13 37.18 34,197.98

COMMON STOCK HKD.1B00HLY905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCHUABAO INTERNATIONAL HOLDING

90,000.000 NHIL Local 4.057700 0.00 182.60 395.22 365,770.827.794700

Base 0.520572 0.00 23.43 50.70 46,925.58

COMMON STOCKB00LN4900 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHLIFESTYLE INTL HLDGS LTD

5,500.000 NHIL Local 18.080000 0.00 0.00 0.00 99,440.007.789252

Base 2.321147 0.00 0.00 0.00 12,766.31
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COMMON STOCK CNY1.0B018L7903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA SHIPPING CONTAINER H

23,000.000 NHIL Local 1.284300 0.00 14.77 32.37 29,586.047.794700

Base 0.164766 0.00 1.89 4.15 3,795.66

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

74,000.000 NHIL Local 1.340000 0.00 0.00 0.00 99,160.007.789247

Base 0.172032 0.00 0.00 0.00 12,730.37

B018L7903 Total

14.77 32.370.0097,000.000 Local 128,746.04

Base 0.00 1.89 4.15 16,526.03

COMMON STOCK HKD.1B01B1L907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA MENGNIU DAIRY CO

50,000.000 NHIL Local 26.131500 0.00 653.29 1,411.53 1,308,639.827.794700

Base 3.352470 0.00 83.81 181.09 167,888.41

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

16,000.000 NHIL Local 26.350000 0.00 0.00 0.00 421,600.007.789250

Base 3.382868 0.00 0.00 0.00 54,125.88

B01B1L907 Total

653.29 1,411.530.0066,000.000 Local 1,730,239.82

Base 0.00 83.81 181.09 222,014.29

COMMON STOCKB01CT3905 24 Nov 2011 28 Nov 2011 HKD/HK1 0.01CREDIT SUISSE SECURITIES (USA) LLCTENCENT HOLDINGS LTD

34,000.000 NHIL Local 154.621900 0.00 2,628.57 5,678.57 5,265,451.747.794700

Base 19.836799 0.00 337.23 728.52 675,516.92

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

11,700.000 NHIL Local 153.600000 0.00 0.00 0.00 1,797,120.007.789250

Base 19.719485 0.00 0.00 0.00 230,717.98
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B01CT3905 Total

2,628.57 5,678.570.0045,700.000 Local 7,062,571.74

Base 0.00 337.23 728.52 906,234.90

COMMON STOCK CNY1.0B01FLR903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCPING AN INSURANCE GROUP CO H

51,000.000 NHIL Local 52.414700 0.00 1,336.57 2,887.85 2,677,374.127.794700

Base 6.724402 0.00 171.47 370.49 343,486.49

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

26,000.000 NHIL Local 52.550000 0.00 0.00 0.00 1,366,300.007.789250

Base 6.746478 0.00 0.00 0.00 175,408.42

B01FLR903 Total

1,336.57 2,887.850.0077,000.000 Local 4,043,674.12

Base 0.00 171.47 370.49 518,894.91

COMMON STOCKB01Z8S902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCGOME ELECTRICAL APPLIANCES

290,000.000 NHIL Local 1.971500 0.00 285.87 617.74 572,638.617.794700

Base 0.252928 0.00 36.67 79.25 73,465.13

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

122,000.000 NHIL Local 2.110000 0.00 0.00 0.00 257,420.007.789250

Base 0.270886 0.00 0.00 0.00 33,048.11

B01Z8S902 Total

285.87 617.740.00412,000.000 Local 830,058.61

Base 0.00 36.67 79.25 106,513.24

COMMON STOCK HKD.02B02L83907 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHMONGOLIA ENERGY CORP LTD

94,000.000 NHIL Local 0.870000 0.00 0.00 0.00 81,780.007.789246

Base 0.111692 0.00 0.00 0.00 10,499.09
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COMMON STOCK CNY1.B04KNF903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCAIR CHINA LTD H

84,000.000 NHIL Local 5.567500 0.00 233.84 505.41 468,409.257.794700

Base 0.714267 0.00 30.00 64.84 60,093.30

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

16,000.000 NHIL Local 5.900000 0.00 0.00 0.00 94,400.007.789248

Base 0.757454 0.00 0.00 0.00 12,119.27

B04KNF903 Total

233.84 505.410.00100,000.000 Local 562,809.25

Base 0.00 30.00 64.84 72,212.57

COMMON STOCK CNY1.B04KP8907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCZTE CORP H

26,000.000 NHIL Local 22.534000 0.00 292.94 632.87 586,809.817.794700

Base 2.890939 0.00 37.58 81.19 75,283.18

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

7,000.000 NHIL Local 23.250000 0.00 0.00 0.00 162,750.007.789250

Base 2.984883 0.00 0.00 0.00 20,894.18

B04KP8907 Total

292.94 632.870.0033,000.000 Local 749,559.81

Base 0.00 37.58 81.19 96,177.36

COMMON STOCK USD.04B05MBB900 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHFOXCONN INTERNATIONAL HLDGS

33,000.000 NHIL Local 5.460000 0.00 0.00 0.00 180,180.007.789250

Base 0.700966 0.00 0.00 0.00 23,131.88

COMMON STOCK CNY1.B07J65904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSHANGHAI ELECTRIC GRP CO L H

182,000.000 NHIL Local 3.142100 0.00 285.93 617.75 572,765.887.794700

Base 0.403107 0.00 36.68 79.25 73,481.45
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COMMON STOCK HKD.5B092QP903 13 Oct 2011 17 Oct 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCMELCO INTERNATIONAL DEVELOP.

136,000.000 NHEG Local 6.475200 0.00 1,409.00 951.17 882,987.377.777750

Base 0.832529 0.00 181.16 122.29 113,527.35

14 Oct 2011 18 Oct 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INC

135,000.000 NHEG Local 6.116300 0.00 1,321.12 892.22 827,913.847.777800

Base 0.786379 0.00 169.86 114.71 106,445.76

B092QP903 Total

2,730.12 1,843.390.00271,000.000 Local 1,710,901.21

Base 0.00 351.02 237.00 219,973.11

COMMON STOCK CNY1.0B09N7M905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA SHENHUA ENERGY CO H

104,000.000 NHIL Local 32.643500 0.00 1,697.46 3,666.60 3,400,288.067.794700

Base 4.187910 0.00 217.77 470.39 436,230.78

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

72,500.000 NHIL Local 34.050000 0.00 0.00 0.00 2,468,625.007.789250

Base 4.371409 0.00 0.00 0.00 316,927.18

B09N7M905 Total

1,697.46 3,666.600.00176,500.000 Local 5,868,913.06

Base 0.00 217.77 470.39 753,157.96

COMMON STOCK CNY1.0B0B8Z1900 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA COSCO HOLDINGS H

74,500.000 NHIL Local 3.324600 0.00 123.84 267.81 248,074.357.794700

Base 0.426521 0.00 15.89 34.36 31,826.03

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

34,500.000 NHIL Local 3.510000 0.00 0.00 0.00 121,095.007.789248

Base 0.450621 0.00 0.00 0.00 15,546.43
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B0B8Z1900 Total

123.84 267.810.00109,000.000 Local 369,169.35

Base 0.00 15.89 34.36 47,372.46

COMMON STOCK CNY1.0B0B8Z2908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCBANK OF COMMUNICATIONS CO H

285,000.000 NHIL Local 4.868000 0.00 693.69 1,498.99 1,389,572.687.794700

Base 0.624527 0.00 89.00 192.31 178,271.48

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

141,000.000 NHIL Local 5.060000 0.00 0.00 0.00 713,460.007.789250

Base 0.649613 0.00 0.00 0.00 91,595.47

B0B8Z2908 Total

693.69 1,498.990.00426,000.000 Local 2,103,032.68

Base 0.00 89.00 192.31 269,866.95

COMMON STOCKB0BM5T901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA STATE CONSTRUCTION INT

64,000.000 NHIL Local 5.019400 0.00 160.62 347.70 321,749.927.794700

Base 0.643950 0.00 20.61 44.61 41,278.04

COMMON STOCK HKD.1B0CJMD903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSINOFERT HOLDINGS LTD

90,000.000 NHIL Local 2.249800 0.00 101.24 219.19 202,802.437.794700

Base 0.288632 0.00 12.99 28.12 26,017.99

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

50,000.000 NHIL Local 2.410000 0.00 0.00 0.00 120,500.007.789249

Base 0.309401 0.00 0.00 0.00 15,470.04

B0CJMD903 Total

101.24 219.190.00140,000.000 Local 323,302.43

Base 0.00 12.99 28.12 41,488.03
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COMMON STOCK HKD.1B0D01C908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA YURUN FOOD GROUP LTD

46,000.000 NHIL Local 10.724100 0.00 246.65 533.47 494,088.727.794700

Base 1.375819 0.00 31.64 68.44 63,387.78

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

14,000.000 NHIL Local 11.620000 0.00 0.00 0.00 162,680.007.789252

Base 1.491799 0.00 0.00 0.00 20,885.19

B0D01C908 Total

246.65 533.470.0060,000.000 Local 656,768.72

Base 0.00 31.64 68.44 84,272.97

COMMON STOCK HKD.02B0HZZ5905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCPARKSON RETAIL GROUP LTD

45,000.000 NHIL Local 9.180800 0.00 206.57 447.05 413,789.627.794700

Base 1.177826 0.00 26.50 57.35 53,086.02

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

27,500.000 NHIL Local 9.650000 0.00 0.00 0.00 265,375.007.789250

Base 1.238887 0.00 0.00 0.00 34,069.39

B0HZZ5905 Total

206.57 447.050.0072,500.000 Local 679,164.62

Base 0.00 26.50 57.35 87,155.41

COMMON STOCK CNY1.B0LMTQ900 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA CONSTRUCTION BANK H

2,188,000.000 NHIL Local 5.220500 0.00 5,711.23 12,336.79 11,440,502.027.794700

Base 0.669750 0.00 732.71 1,582.71 1,467,728.33

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

566,000.000 NHIL Local 5.350000 0.00 0.00 0.00 3,028,100.007.789250

Base 0.686844 0.00 0.00 0.00 388,753.73
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B0LMTQ900 Total

5,711.23 12,336.790.002,754,000.000 Local 14,468,602.02

Base 0.00 732.71 1,582.71 1,856,482.06

COMMON STOCK HKD.1B0MSW5908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCLONKING HOLDINGS LTD

108,000.000 NHIL Local 2.560700 0.00 138.28 299.13 276,993.017.794700

Base 0.328518 0.00 17.74 38.38 35,536.07

REIT NPVB0PB4M906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHLINK REIT

29,000.000 NHIL Local 28.100000 0.00 0.00 0.00 814,900.007.789250

Base 3.607536 0.00 0.00 0.00 104,618.54

22 Dec 2011 OPEN HKD/HK15 AUTREPAT-STK/$ DIV

2,151.000 NHHJ Local 27.865806 0.00 0.00 0.00 59,939.357.781450

Base 3.581056 0.00 0.00 0.00 7,702.85

22 Dec 2011 OPEN HKD/HK1AUTREPAT-STK/$ DIV

656.000 NHIL Local 27.899237 0.00 0.00 0.00 18,301.907.781450

Base 3.585352 0.00 0.00 0.00 2,351.99

B0PB4M906 Total

0.00 0.000.0031,807.000 Local 893,141.25

Base 0.00 0.00 0.00 114,673.38

COMMON STOCK HKD.1B0PR2F908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCAGILE PROPERTY HOLDINGS LTD

32,000.000 NHIL Local 5.243100 0.00 83.89 181.42 168,044.517.794700

Base 0.672649 0.00 10.76 23.27 21,558.82

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

22,000.000 NHIL Local 5.070000 0.00 0.00 0.00 111,540.007.789248

Base 0.650897 0.00 0.00 0.00 14,319.74



Prepared by State StreetPage 288

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

B0PR2F908 Total

83.89 181.420.0054,000.000 Local 279,584.51

Base 0.00 10.76 23.27 35,878.56

COMMON STOCK CNY1.B0PR2N901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCWUMART STORES INC H

29,000.000 NHIL Local 15.759300 0.00 228.51 494.56 457,742.777.794700

Base 2.021797 0.00 29.32 63.45 58,724.87

COMMON STOCK HKD.1B0WC2B902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCNINE DRAGONS PAPER HOLDINGS

78,000.000 NHIL Local 4.921300 0.00 191.93 414.71 384,468.047.794700

Base 0.631365 0.00 24.62 53.20 49,324.29

COMMON STOCK CNY1.B0Y91C906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA NATIONAL BUILDING MA H

76,000.000 NHIL Local 9.195000 0.00 349.41 754.90 699,924.317.794700

Base 1.179648 0.00 44.83 96.85 89,794.90

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

54,000.000 NHIL Local 8.650000 0.00 0.00 0.00 467,100.007.789250

Base 1.110505 0.00 0.00 0.00 59,967.26

B0Y91C906 Total

349.41 754.900.00130,000.000 Local 1,167,024.31

Base 0.00 44.83 96.85 149,762.16

COMMON STOCK HKD.1B10S7M901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCGOLDEN EAGLE RETAIL GROUP

32,000.000 NHIL Local 16.328800 0.00 261.26 564.81 523,347.677.794700

Base 2.094859 0.00 33.52 72.46 67,141.48

COMMON STOCK CNY1.B15456906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCBANK OF CHINA LTD H

3,103,000.000 NHIL Local 2.393400 0.00 3,713.36 8,021.14 7,438,454.707.794700

Base 0.307055 0.00 476.40 1,029.05 954,296.47
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06 Dec 2011 08 Dec 2011 HKD/HK1PERSHING LLC

283,000.000 NHHJ Local 2.751000 0.00 778.53 841.28 780,152.817.772750

Base 0.353929 0.00 100.16 108.23 100,370.24

B15456906 Total

4,491.89 8,862.420.003,386,000.000 Local 8,218,607.51

Base 0.00 576.56 1,137.28 1,054,666.71

COMMON STOCKB16NHT900 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSHUI ON LAND LTD

61,000.000 NHIL Local 2.119600 0.00 64.65 140.34 129,500.597.794700

Base 0.271928 0.00 8.29 18.01 16,613.93

COMMON STOCK HKD.1B16YNS901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSHIMAO PROPERTY HOLDINGS LTD

57,000.000 NHIL Local 5.842900 0.00 166.52 360.64 333,572.467.794700

Base 0.749599 0.00 21.36 46.27 42,794.78

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

18,500.000 NHIL Local 5.720000 0.00 0.00 0.00 105,820.007.789250

Base 0.734345 0.00 0.00 0.00 13,585.39

B16YNS901 Total

166.52 360.640.0075,500.000 Local 439,392.46

Base 0.00 21.36 46.27 56,380.17

COMMON STOCK CNY.25B19H8Y909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCGUANGZHOU R+F PROPERTIES   H

32,800.000 NHIL Local 5.949100 0.00 97.57 211.61 195,439.667.794700

Base 0.763224 0.00 12.52 27.15 25,073.40

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

16,400.000 NHIL Local 6.160000 0.00 0.00 0.00 101,024.007.789250

Base 0.790834 0.00 0.00 0.00 12,969.67
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B19H8Y909 Total

97.57 211.610.0049,200.000 Local 296,463.66

Base 0.00 12.52 27.15 38,043.07

COMMON STOCK HKD1.B1DN3X908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA BLUECHEMICAL LTD   H

34,000.000 NHIL Local 5.851200 0.00 99.47 214.92 199,255.197.794700

Base 0.750664 0.00 12.76 27.57 25,562.91

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

70,000.000 NHIL Local 6.050000 0.00 0.00 0.00 423,500.007.789251

Base 0.776711 0.00 0.00 0.00 54,369.80

B1DN3X908 Total

99.47 214.920.00104,000.000 Local 622,755.19

Base 0.00 12.76 27.57 79,932.71

COMMON STOCK CNY1.0B1DYPZ905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA MERCHANTS BANK H

106,500.000 NHIL Local 13.914800 0.00 740.96 1,600.56 1,484,267.727.794700

Base 1.785162 0.00 95.06 205.34 190,420.12

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

69,000.000 NHIL Local 13.720000 0.00 0.00 0.00 946,680.007.789250

Base 1.761402 0.00 0.00 0.00 121,536.73

B1DYPZ905 Total

740.96 1,600.560.00175,500.000 Local 2,430,947.72

Base 0.00 95.06 205.34 311,956.85

COMMON STOCK CNY1.B1G1QD902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCIND + COMM BK OF CHINA H

2,023,000.000 NHIL Local 4.228800 0.00 4,277.43 9,239.39 8,568,379.227.794700

Base 0.542522 0.00 548.76 1,185.34 1,099,257.09
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22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

691,000.000 NHIL Local 4.300000 0.00 0.00 0.00 2,971,300.007.789250

Base 0.552043 0.00 0.00 0.00 381,461.63

B1G1QD902 Total

4,277.43 9,239.390.002,714,000.000 Local 11,539,679.22

Base 0.00 548.76 1,185.34 1,480,718.72

COMMON STOCK CNY1.0B1H508901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCZHAOJIN MINING INDUSTRY   H

40,000.000 NHIL Local 12.334900 0.00 246.70 533.47 494,176.177.794700

Base 1.582473 0.00 31.65 68.44 63,399.00

COMMON STOCK CNY1.B1HVJ1909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA COMMUNICATIONS SERVI H

90,000.000 NHIL Local 3.691000 0.00 166.10 359.58 332,715.687.794700

Base 0.473527 0.00 21.31 46.13 42,684.86

COMMON STOCK CNY1.0B1JNK8908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA COAL ENERGY CO H

128,000.000 NHIL Local 9.043800 0.00 578.80 1,250.61 1,159,435.817.794700

Base 1.160250 0.00 74.26 160.44 148,746.69

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

99,000.000 NHIL Local 9.470000 0.00 0.00 0.00 937,530.007.789250

Base 1.215778 0.00 0.00 0.00 120,362.04

B1JNK8908 Total

578.80 1,250.610.00227,000.000 Local 2,096,965.81

Base 0.00 74.26 160.44 269,108.73

COMMON STOCK CNY1.B1L3XL906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCZHUZHOU CSR TIMES ELECTRIC H

20,000.000 NHIL Local 17.229500 0.00 172.30 372.57 345,134.877.794700

Base 2.210412 0.00 22.10 47.80 44,278.15
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COMMON STOCKB1QDWP901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCHENGDELI HOLDINGS LTD

76,000.000 NHIL Local 2.684200 0.00 102.00 220.32 204,321.527.794700

Base 0.344362 0.00 13.09 28.26 26,212.88

COMMON STOCKB1SM7Z905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCINTIME DEPARTMENT STORE

38,500.000 NHIL Local 8.484000 0.00 163.32 353.13 327,150.457.794700

Base 1.088432 0.00 20.95 45.30 41,970.88

COMMON STOCK HKD.1B1TL3R908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCHAIER ELECTRONICS GROUP CO

37,000.000 NHIL Local 7.007000 0.00 129.63 280.74 259,669.377.794700

Base 0.898944 0.00 16.63 36.02 33,313.58

COMMON STOCK HKD.1B1TLR6908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA AGRI INDUSTRIES HLDGS

96,000.000 NHIL Local 5.730000 0.00 0.00 0.00 550,080.007.789250

Base 0.735629 0.00 0.00 0.00 70,620.41

COMMON STOCK HKD.1B1VKYN902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCOUNTRY GARDEN HOLDINGS CO

94,000.000 NHIL Local 2.644700 0.00 124.30 268.89 248,994.997.794700

Base 0.339295 0.00 15.95 34.49 31,944.14

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

92,000.000 NHIL Local 2.310000 0.00 0.00 0.00 212,520.007.789249

Base 0.296563 0.00 0.00 0.00 27,283.76

B1VKYN902 Total

124.30 268.890.00186,000.000 Local 461,514.99

Base 0.00 15.95 34.49 59,227.90

COMMON STOCK CNY.2B1VRCG906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA MOLYBDENUM CO LTD H

45,000.000 NHIL Local 3.372700 0.00 75.89 164.14 152,011.537.794700

Base 0.432691 0.00 9.74 21.06 19,501.91
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COMMON STOCK CNY1.B1W0JF909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA CITIC BANK CORP LTD H

305,000.000 NHIL Local 4.071200 0.00 620.86 1,341.34 1,243,678.207.794700

Base 0.522304 0.00 79.65 172.08 159,554.34

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

118,000.000 NHIL Local 4.060000 0.00 0.00 0.00 479,080.007.789250

Base 0.521231 0.00 0.00 0.00 61,505.28

B1W0JF909 Total

620.86 1,341.340.00423,000.000 Local 1,722,758.20

Base 0.00 79.65 172.08 221,059.62

COMMON STOCK HKD.01B1WJ4X905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCBELLE INTERNATIONAL HOLDINGS

166,000.000 NHIL Local 13.449300 0.00 1,116.29 2,411.61 2,236,111.707.794700

Base 1.725442 0.00 143.21 309.39 286,875.92

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

45,000.000 NHIL Local 13.840000 0.00 0.00 0.00 622,800.007.789250

Base 1.776808 0.00 0.00 0.00 79,956.35

B1WJ4X905 Total

1,116.29 2,411.610.00211,000.000 Local 2,858,911.70

Base 0.00 143.21 309.39 366,832.27

COMMON STOCK USD.01B1YC2B908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA HIGH SPEED TRANSMISSIO

17,000.000 NHIL Local 3.800000 0.00 0.00 0.00 64,600.007.789251

Base 0.487852 0.00 0.00 0.00 8,293.48

COMMON STOCK HKD.1B1YVKN900 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCANTA SPORTS PRODUCTS LTD

39,000.000 NHIL Local 7.206900 0.00 140.53 304.48 281,514.117.794700

Base 0.924590 0.00 18.03 39.06 36,116.09
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COMMON STOCK HKD.1B1Z7FX906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCFOSUN INTERNATIONAL

88,500.000 NHIL Local 4.134800 0.00 182.96 395.28 366,508.047.794700

Base 0.530463 0.00 23.47 50.71 47,020.16

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

9,000.000 NHIL Local 4.450000 0.00 0.00 0.00 40,050.007.789253

Base 0.571300 0.00 0.00 0.00 5,141.70

B1Z7FX906 Total

182.96 395.280.0097,500.000 Local 406,558.04

Base 0.00 23.47 50.71 52,161.86

COMMON STOCK HKD1.0B23TGR903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCFRANSHION PROPERTIES

226,000.000 NHIL Local 1.518800 0.00 171.62 371.46 343,791.887.794700

Base 0.194850 0.00 22.02 47.65 44,105.85

COMMON STOCK HKD.8B24CVP906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSINO OCEAN LAND HOLDINGS

130,000.000 NHIL Local 2.845200 0.00 184.94 399.59 370,460.537.794700

Base 0.365017 0.00 23.73 51.27 47,527.23

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

34,500.000 NHIL Local 2.740000 0.00 0.00 0.00 94,530.007.789248

Base 0.351767 0.00 0.00 0.00 12,135.96

B24CVP906 Total

184.94 399.590.00164,500.000 Local 464,990.53

Base 0.00 23.73 51.27 59,663.19

COMMON STOCKB24FZ3904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCBOSIDENG INTL HLDGS LTD

142,000.000 NHIL Local 1.982300 0.00 140.74 304.51 281,931.857.794700

Base 0.254314 0.00 18.06 39.07 36,169.69
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COMMON STOCK HKD.02B27WLD907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSOHO CHINA LTD

78,000.000 NHIL Local 5.055900 0.00 197.18 426.55 394,983.937.794700

Base 0.648633 0.00 25.30 54.73 50,673.40

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

52,500.000 NHIL Local 5.100000 0.00 0.00 0.00 267,750.007.789250

Base 0.654749 0.00 0.00 0.00 34,374.30

B27WLD907 Total

197.18 426.550.00130,500.000 Local 662,733.93

Base 0.00 25.30 54.73 85,047.70

COMMON STOCK HKD.01B28214904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA DONGXIANG GROUP CO

106,000.000 NHIL Local 1.238900 0.00 65.66 142.51 131,531.577.794700

Base 0.158941 0.00 8.42 18.28 16,874.49

COMMON STOCK HKD.15B284BK903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCDAH CHONG HONG

37,000.000 NHIL Local 10.389700 0.00 192.21 415.75 385,026.867.794700

Base 1.332919 0.00 24.66 53.33 49,395.98

COMMON STOCKB28Q94903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCALIBABA.COM LTD

63,500.000 NHIL Local 8.848900 0.00 280.95 606.96 562,793.067.794700

Base 1.135246 0.00 36.04 77.87 72,202.02

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

14,000.000 NHIL Local 8.550000 0.00 0.00 0.00 119,700.007.789252

Base 1.097666 0.00 0.00 0.00 15,367.33

B28Q94903 Total

280.95 606.960.0077,500.000 Local 682,493.06

Base 0.00 36.04 77.87 87,569.35
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COMMON STOCK HKD.1B28XTR905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCGCL POLY ENERGY HOLDINGS LTD

302,000.000 NHIL Local 2.051300 0.00 309.75 669.55 620,471.907.794700

Base 0.263166 0.00 39.74 85.90 79,601.77

COMMON STOCK CNY1.0B297KM901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA RAILWAY GROUP LTD H

172,000.000 NHIL Local 2.319000 0.00 199.43 430.91 399,498.347.794700

Base 0.297510 0.00 25.59 55.28 51,252.56

COMMON STOCK HKD.1B29MXW902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCDONGYUE GROUP

44,000.000 NHIL Local 6.362700 0.00 139.98 302.40 280,401.187.794700

Base 0.816285 0.00 17.96 38.79 35,973.31

COMMON STOCK CNY1.0B2PFVH904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA RAILWAY CONSTRUCTION H

33,000.000 NHIL Local 4.391100 0.00 72.45 156.60 145,135.357.794700

Base 0.563344 0.00 9.29 20.09 18,619.75

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

58,500.000 NHIL Local 4.590000 0.00 0.00 0.00 268,515.007.789250

Base 0.589274 0.00 0.00 0.00 34,472.51

B2PFVH904 Total

72.45 156.600.0091,500.000 Local 413,650.35

Base 0.00 9.29 20.09 53,092.26

COMMON STOCK USD.02B2Q14Z904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCWANT WANT CHINA HOLDINGS LTD

296,000.000 NHIL Local 7.207000 0.00 1,066.64 2,304.66 2,136,643.307.794700

Base 0.924603 0.00 136.84 295.67 274,114.89

06 Dec 2011 08 Dec 2011 HKD/HK1PERSHING LLC

207,000.000 NHHJ Local 8.079000 0.00 1,672.35 1,806.79 1,675,832.147.772750

Base 1.039400 0.00 215.16 232.45 215,603.50
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B2Q14Z904 Total

2,738.99 4,111.450.00503,000.000 Local 3,812,475.44

Base 0.00 352.00 528.12 489,718.39

COMMON STOCK CNY1.B2Q5H5907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA PACIFIC INSURANCE GR H

82,000.000 NHIL Local 22.499300 0.00 922.47 1,992.60 1,847,857.677.794700

Base 2.886487 0.00 118.35 255.64 237,065.91

COMMON STOCK USD.01B2Q8YL907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCEVERGRANDE REAL ESTATE GROUP

235,000.000 NHIL Local 2.922000 0.00 343.34 741.93 687,755.277.794700

Base 0.374870 0.00 44.05 95.19 88,233.71

COMMON STOCK CNY1.0B2R2ZC908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCSR CORP LTD   H

86,000.000 NHIL Local 4.648900 0.00 199.90 431.98 400,437.287.794700

Base 0.596418 0.00 25.65 55.42 51,373.02

COMMON STOCK USD.01B39Z8W909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA SHANSHUI CEMENT GROUP

77,000.000 NHIL Local 5.672900 0.00 218.41 471.94 437,503.657.794700

Base 0.727789 0.00 28.02 60.54 56,128.35

COMMON STOCK HKD.01B3DDY1902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCRENHE COMMERCIAL HOLDINGS

442,000.000 NHIL Local 1.022600 0.00 225.99 488.16 452,703.357.794700

Base 0.131192 0.00 28.99 62.63 58,078.35

COMMON STOCK HKD.3B3MPN5908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSUN ART RETAIL GROUP LTD

119,500.000 NHIL Local 10.881800 0.00 650.19 1,405.03 1,302,430.327.794700

Base 1.396051 0.00 83.41 180.26 167,091.78

COMMON STOCK CNY1.B3NFC5901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCBBMG CORPORATION H

48,500.000 NHIL Local 5.642200 0.00 136.82 295.89 274,079.417.794700

Base 0.723851 0.00 17.55 37.96 35,162.28
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COMMON STOCK EUR.03B3PG22905 02 Dec 2011 06 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)L OCCITANE INTERNATIONAL SA

213,802.000 NHHP Local 15.120500 0.00 6,465.59 3,491.44 3,242,750.177.767700

Base 1.946587 0.00 832.37 449.48 417,465.94

15 Dec 2011 19 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

350,937.000 NHHP Local 14.483100 0.00 10,165.32 5,489.36 5,098,310.347.781200

Base 1.861294 0.00 1,306.39 705.46 655,208.75

16 Dec 2011 20 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

93,663.000 NHHP Local 14.495300 0.00 2,715.34 1,466.31 1,361,854.937.784450

Base 1.862084 0.00 348.82 188.36 174,945.56

19 Dec 2011 21 Dec 2011 HKD/HK1CREDIT LYONNAIS SECURITIES(ASIA)

2,100.000 NHHP Local 14.499000 0.00 60.90 32.96 30,541.767.785250

Base 1.862368 0.00 7.82 4.23 3,923.03

B3PG22905 Total

19,407.15 10,480.070.00660,502.000 Local 9,733,457.20

Base 0.00 2,495.40 1,347.53 1,251,543.28

COMMON STOCK HKD.1B3VZ22906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA ZHONGWANG HOLDINGS LTD

127,600.000 NHIL Local 2.553400 0.00 162.91 352.06 326,328.817.794700

Base 0.327582 0.00 20.90 45.16 41,865.47

COMMON STOCK HKD.1B3YLTZ902 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA ZHENGTONG AUTO SERVICE

36,500.000 NHIL Local 8.091000 0.00 147.66 319.63 295,788.797.794700

Base 1.038013 0.00 18.94 41.00 37,947.42

COMMON STOCK CNY1.B3ZVDV905 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSINOPHARM GROUP CO H

37,600.000 NHIL Local 17.786500 0.00 334.39 722.50 669,829.297.794700

Base 2.281871 0.00 42.90 92.69 85,933.94
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COMMON STOCK HKD.1B41XC9906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA RESOURCES CEMENT

108,000.000 NHIL Local 5.810400 0.00 313.76 678.21 628,515.177.794700

Base 0.745430 0.00 40.25 87.01 80,633.66

COMMON STOCK CNY1.0B42SRM901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCMETALLURGICAL CORP OF CHIN H

105,000.000 NHIL Local 1.541700 0.00 80.94 174.95 162,134.397.794700

Base 0.197788 0.00 10.38 22.44 20,800.59

COMMON STOCK CNY1.B43399904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCGUANGZHOU AUTOMOBILE GROUP H

84,000.000 NHIL Local 6.783000 0.00 284.89 615.58 570,672.477.794700

Base 0.870207 0.00 36.55 78.98 73,212.88

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

108,000.000 NHIL Local 6.860000 0.00 0.00 0.00 740,880.007.789250

Base 0.880701 0.00 0.00 0.00 95,115.70

B43399904 Total

284.89 615.580.00192,000.000 Local 1,311,552.47

Base 0.00 36.55 78.98 168,328.58

COMMON STOCKB4JSTL903 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHWYNN MACAU LTD

14,800.000 NHIL Local 19.000000 0.00 0.00 0.00 281,200.007.789249

Base 2.439259 0.00 0.00 0.00 36,101.04

COMMON STOCKB4K19W908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCYINGDE GASES GROUP COMPANY

57,000.000 NHIL Local 7.987200 0.00 227.64 492.42 455,990.467.794700

Base 1.024696 0.00 29.20 63.17 58,500.07

COMMON STOCK CNY1.B4NFP6903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHONGQING RURAL COMMERCIAL H

97,000.000 NHIL Local 3.335200 0.00 161.76 349.89 324,026.057.794700

Base 0.427880 0.00 20.75 44.89 41,570.05
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COMMON STOCK CNY1.0B4Q2TX906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA LONGYUAN POWER GROUP H

111,000.000 NHIL Local 5.616900 0.00 311.74 673.87 624,461.517.794700

Base 0.720605 0.00 39.99 86.45 80,113.60

COMMON STOCK CNY1.B4Q4CJ901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSHANGHAI PHARMACEUTICALS H

26,700.000 NHIL Local 15.248800 0.00 203.57 440.57 407,787.107.794700

Base 1.956304 0.00 26.12 56.52 52,315.95

COMMON STOCK USD1.B4TX8S909 06 Dec 2011 08 Dec 2011 HKD/HK1PERSHING LLCAIA GROUP LTD

78,000.000 NHHJ Local 23.848700 0.00 1,860.20 2,009.82 1,864,068.627.772750

Base 3.068245 0.00 239.32 258.57 239,820.99

15 Dec 2011 19 Dec 2011 HKD/HK1UBS SECURITIES ASIA LTD

67,000.000 NHEB Local 23.136400 0.00 1,705.15 1,675.01 1,553,518.967.781200

Base 2.973372 0.00 219.14 215.27 199,650.31

B4TX8S909 Total

3,565.35 3,684.830.00145,000.000 Local 3,417,587.58

Base 0.00 458.46 473.84 439,471.30

COMMON STOCK HKD.01B4X3RF907 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSIHUAN PHARMACEUTICAL HLDGS

95,000.000 NHIL Local 2.811900 0.00 133.57 289.37 267,553.447.794700

Base 0.360745 0.00 17.14 37.12 34,325.05

COMMON STOCK CNY1.B544N7906 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCZOOMLION HEAVY INDUSTRY   H

56,000.000 NHIL Local 8.163000 0.00 228.56 494.57 457,851.137.794700

Base 1.047250 0.00 29.32 63.45 58,738.78

COMMON STOCK HKD.1B56HH4909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCSANY HEAVY EQUIPMENT INTL

53,000.000 NHIL Local 6.943800 0.00 184.01 398.44 368,603.857.794700

Base 0.890836 0.00 23.61 51.12 47,289.04
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COMMON STOCK HKD.1B56KLY901 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCLONGFOR PROPERTIES

66,500.000 NHIL Local 8.342000 0.00 277.37 599.38 555,619.757.794700

Base 1.070214 0.00 35.58 76.89 71,281.74

COMMON STOCK CNY1.B57JY2909 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA MINSHENG BANKING H

193,000.000 NHIL Local 6.082000 0.00 586.91 1,267.90 1,175,680.817.794700

Base 0.780274 0.00 75.30 162.67 150,830.80

COMMON STOCK USD.01B5B23W909 06 Dec 2011 08 Dec 2011 HKD/HK1PERSHING LLCSANDS CHINA LTD

27,600.000 NHHJ Local 23.147500 0.00 638.87 690.11 640,199.987.772750

Base 2.978032 0.00 82.19 88.79 82,364.67

COMMON STOCK HKD.1B5NSWF904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCCHINA RONGSHENG HEAVY INDUST

67,000.000 NHIL Local 2.148700 0.00 71.98 155.52 144,190.407.794700

Base 0.275662 0.00 9.23 19.95 18,498.52

COMMON STOCK CNY1.B60LZR903 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCAGRICULTURAL BANK OF CHINA H

860,000.000 NHIL Local 3.151000 0.00 1,354.93 2,926.79 2,714,141.727.794700

Base 0.404249 0.00 173.83 375.48 348,203.49

COMMON STOCKB633D9904 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCZHONGSHENG GROUP HOLDINGS

28,000.000 NHIL Local 13.058600 0.00 182.82 395.25 366,218.877.794700

Base 1.675318 0.00 23.45 50.70 46,983.06

COMMON STOCK HKD.01B63DLB908 24 Nov 2011 28 Nov 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLCFAR EAST HORIZON LTD

61,000.000 NHIL Local 6.767300 0.00 206.40 446.02 413,457.727.794700

Base 0.868192 0.00 26.48 57.22 53,043.44

HONG KONG DOLLAR  Total

0.00Local34,992,794.000

0.00Base

193,957.40

24,896.29

130,083.90

16,705.68

246,163,412.84

31,599,017.51

HUNGARIAN FORINT
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COMMON STOCK404238909 23 Nov 2011 28 Nov 2011 HUF/HU2 0.15NATEXIS BLEICHROEDER INCRICHTER GEDEON NYRT

261.000 NHIL Local 34,568.199200 0.00 9,022.30 0.00 9,031,322.29232.469300

Base 148.700061 0.00 38.81 0.00 38,849.53

COMMON STOCK474249901 22 Nov 2011 22 Nov 2011 HUF/HU2ASSET TRANSFER AT MARKET NON CASHMOL HUNGARIAN OIL AND GAS PL

3,500.000 NHIL Local 17,630.000000 0.00 0.00 0.00 61,705,000.00227.945047

Base 77.343203 0.00 0.00 0.00 270,701.21

COMMON STOCK732015904 23 Nov 2011 28 Nov 2011 HUF/HU2 0.01NATEXIS BLEICHROEDER INCOTP BANK PLC

8,652.000 NHIL Local 2,991.040700 0.00 25,878.48 0.00 25,904,362.62232.469300

Base 12.866390 0.00 111.32 0.00 111,431.33

HUNGARIAN FORINT  Total

0.00Local12,413.000

0.00Base

0.00

0.00

34,900.78

150.13

96,640,684.91

420,982.07

INDONESIAN RUPIAH

COMMON STOCK IDR500.604348904 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCBUMI RESOURCES TBK PT

134,500.000 NHIL Local 2,046.561301 0.00 275,262.00 121,115.00 275,658,872.009,045.000000

Base 0.226264 0.00 30.43 13.39 30,476.38

22 Nov 2011 22 Nov 2011 IDR/ID5ASSET TRANSFER AT MARKET NON CASH

561,000.000 NHIL Local 2,075.000000 0.00 0.00 0.00 1,164,075,000.009,024.999965

Base 0.229917 0.00 0.00 0.00 128,983.38

604348904 Total

275,262.00 121,115.000.00695,500.000 Local 1,439,733,872.00

Base 0.00 30.43 13.39 159,459.76

COMMON STOCK IDR500.609249909 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCASTRA AGRO LESTARI TBK PT

11,000.000 NHIL Local 20,859.090909 0.00 229,450.00 100,958.00 229,780,408.009,045.000000

Base 2.306146 0.00 25.37 11.16 25,404.14
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COMMON STOCK IDR250.623084902 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCUNITED TRACTORS TBK PT

73,500.000 NHIL Local 24,478.571401 0.00 1,799,175.00 791,637.00 1,801,765,810.009,045.000000

Base 2.706310 0.00 198.91 87.53 199,200.20

06 Dec 2011 09 Dec 2011 IDR/ID5CABRERA CAPITAL MARKETS LLC

34,500.000 NHHJ Local 25,262.318812 0.00 1,307,325.00 461,921.00 873,319,245.009,035.000000

Base 2.796051 0.00 144.70 51.13 96,659.57

623084902 Total

3,106,500.00 1,253,558.000.00108,000.000 Local 2,675,085,055.00

Base 0.00 343.61 138.66 295,859.77

COMMON STOCK IDR100.628397903 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCINDOFOOD SUKSES MAKMUR TBK P

160,500.000 NHIL Local 4,734.891003 0.00 759,950.00 334,378.00 761,044,334.009,045.000000

Base 0.523482 0.00 84.02 36.97 84,139.78

COMMON STOCK IDR500.629171901 24 Nov 2011 29 Nov 2011 IDR/ID5 0.01DEUTSCHE BANK SECURITIES INCASTRA INTERNATIONAL TBK PT

99,500.000 NHIL Local 68,819.095497 0.00 6,847,500.00 3,012,900.00 6,857,360,402.009,045.000000

Base 7.608524 0.00 757.05 333.10 758,138.24

06 Dec 2011 09 Dec 2011 IDR/ID5 0.01CABRERA CAPITAL MARKETS LLC

101,500.000 NHHJ Local 71,523.399005 0.00 10,889,437.00 3,847,601.00 7,274,362,037.009,035.000000

Base 7.916259 0.00 1,205.25 425.86 805,131.38

629171901 Total

17,736,937.00 6,860,501.000.00201,000.000 Local 14,131,722,439.00

Base 0.00 1,962.30 758.96 1,563,269.62

COMMON STOCK IDR10.631534906 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCCHAROEN POKPHAND INDONESI PT

295,500.000 NHIL Local 2,447.250399 0.00 723,162.00 318,191.00 724,203,846.009,045.000000

Base 0.270564 0.00 79.95 35.18 80,066.76
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COMMON STOCK IDR500.636699902 24 Nov 2011 29 Nov 2011 IDR/ID5 0.01DEUTSCHE BANK SECURITIES INCGUDANG GARAM TBK PT

25,000.000 NHIL Local 60,898.000000 0.00 1,522,450.00 669,878.00 1,524,642,328.009,045.000000

Base 6.732781 0.00 168.32 74.06 168,561.89

06 Dec 2011 09 Dec 2011 IDR/ID5 0.01CABRERA CAPITAL MARKETS LLC

53,000.000 NHHJ Local 63,742.035396 0.00 5,067,492.00 1,790,514.00 3,385,185,882.009,035.000000

Base 7.055012 0.00 560.87 198.18 374,674.70

636699902 Total

6,589,942.00 2,460,392.000.0078,000.000 Local 4,909,828,210.00

Base 0.00 729.19 272.24 543,236.59

COMMON STOCK IDR500.645486903 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCINDOCEMENT TUNGGAL PRAKARSA

59,500.000 NHIL Local 14,889.075597 0.00 885,900.00 389,796.00 887,175,694.009,045.000000

Base 1.646111 0.00 97.94 43.10 98,084.65

COMMON STOCK IDR500.656512902 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCTAMBANG BATUBARA BUKIT ASAM

51,500.000 NHIL Local 16,908.252408 0.00 870,775.00 383,141.00 872,028,915.009,045.000000

Base 1.869348 0.00 96.27 42.36 96,410.05

06 Dec 2011 09 Dec 2011 IDR/ID5CABRERA CAPITAL MARKETS LLC

6,000.000 NHHJ Local 17,200.000000 0.00 154,800.00 54,696.00 103,409,496.009,035.000000

Base 1.903708 0.00 17.13 6.05 11,445.43

656512902 Total

1,025,575.00 437,837.000.0057,500.000 Local 975,438,411.00

Base 0.00 113.40 48.41 107,855.48

COMMON STOCK NPV658003900 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCBANK DANAMON INDONESIA TBK

86,000.000 NHIL Local 4,383.575605 0.00 376,988.00 165,875.00 377,530,365.009,045.000000

Base 0.484641 0.00 41.68 18.34 41,739.12
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COMMON STOCK IDR500.665104907 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCBANK MANDIRI TBK PT

126,000.000 NHIL Local 6,596.627000 0.00 831,175.00 365,717.00 832,371,894.009,045.000000

Base 0.729312 0.00 91.89 40.44 92,025.64

22 Nov 2011 22 Nov 2011 IDR/ID5ASSET TRANSFER AT MARKET NON CASH

252,000.000 NHIL Local 6,550.000000 0.00 0.00 0.00 1,650,600,000.009,024.999840

Base 0.725762 0.00 0.00 0.00 182,891.97

665104907 Total

831,175.00 365,717.000.00378,000.000 Local 2,482,971,894.00

Base 0.00 91.89 40.44 274,917.61

COMMON STOCK IDR10.668718901 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCUNILEVER INDONESIA TBK PT

67,500.000 NHIL Local 17,416.296296 0.00 1,175,600.00 517,264.00 1,177,292,864.009,045.000000

Base 1.925516 0.00 129.97 57.19 130,159.52

06 Dec 2011 09 Dec 2011 IDR/ID5CABRERA CAPITAL MARKETS LLC

83,500.000 NHHJ Local 17,981.137701 0.00 2,252,137.00 795,755.00 1,504,472,890.009,035.000000

Base 1.990165 0.00 249.27 88.07 166,516.09

668718901 Total

3,427,737.00 1,313,019.000.00151,000.000 Local 2,681,765,754.00

Base 0.00 379.24 145.26 296,675.61

COMMON STOCK IDR250.670909902 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCBANK RAKYAT INDONESIA PERSER

204,500.000 NHIL Local 6,654.645501 0.00 1,360,875.00 598,785.00 1,362,834,665.009,045.000000

Base 0.735726 0.00 150.46 66.20 150,672.71

22 Nov 2011 22 Nov 2011 IDR/ID5ASSET TRANSFER AT MARKET NON CASH

258,500.000 NHIL Local 6,500.000000 0.00 0.00 0.00 1,680,250,000.009,024.999773

Base 0.720222 0.00 0.00 0.00 186,177.29
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670909902 Total

1,360,875.00 598,785.000.00463,000.000 Local 3,043,084,665.00

Base 0.00 150.46 66.20 336,850.00

COMMON STOCK IDR100.671976900 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCPERUSAHAAN GAS NEGARA PT

438,500.000 NHIL Local 2,920.382000 0.00 1,280,588.00 563,459.00 1,282,431,554.009,045.000000

Base 0.322873 0.00 141.58 62.29 141,783.48

06 Dec 2011 09 Dec 2011 IDR/ID5CABRERA CAPITAL MARKETS LLC

48,500.000 NHHJ Local 3,180.927794 0.00 231,412.00 81,765.00 154,588,175.009,035.000000

Base 0.352067 0.00 25.61 9.05 17,109.93

671976900 Total

1,512,000.00 645,224.000.00487,000.000 Local 1,437,019,729.00

Base 0.00 167.19 71.34 158,893.41

COMMON STOCK672712908 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCBANK NEGARA INDONESIA PT

259,500.000 NHIL Local 3,639.547198 0.00 944,462.00 415,563.00 945,822,523.009,045.000000

Base 0.402382 0.00 104.42 45.95 104,568.55

COMMON STOCK IDR50.672810900 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCKALBE FARMA TBK PT

134,500.000 NHIL Local 3,402.974000 0.00 457,700.00 201,388.00 458,359,091.009,045.000000

Base 0.376227 0.00 50.60 22.26 50,675.41

COMMON STOCK IDR100.679523001 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCSEMEN GRESIK (PERSERO) PT

126,500.000 NHIL Local 8,838.537502 0.00 1,118,075.00 491,953.00 1,119,685,022.009,045.000000

Base 0.977174 0.00 123.61 54.38 123,790.49

COMMON STOCK IDR62.5B01C1P906 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCBANK CENTRAL ASIA TBK PT

530,500.000 NHIL Local 7,699.293101 0.00 4,084,475.00 1,797,169.00 4,090,356,634.009,045.000000

Base 0.851221 0.00 451.57 198.69 452,222.96
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06 Dec 2011 09 Dec 2011 IDR/ID5CABRERA CAPITAL MARKETS LLC

2,500.000 NHHJ Local 7,980.000000 0.00 29,925.00 10,574.00 19,990,499.009,035.000000

Base 0.883232 0.00 3.31 1.17 2,212.56

B01C1P906 Total

4,114,400.00 1,807,743.000.00533,000.000 Local 4,110,347,133.00

Base 0.00 454.88 199.86 454,435.52

COMMON STOCK IDR25.B0217K904 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCINTERNATIONAL NICKEL INDONES

31,000.000 NHIL Local 3,122.983903 0.00 96,813.00 42,598.00 96,951,912.009,045.000000

Base 0.345272 0.00 10.70 4.71 10,718.84

COMMON STOCK IDR250.B02ZK7903 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCTELEKOMUNIKASI INDONESIA TBK

407,000.000 NHIL Local 7,508.292400 0.00 3,055,875.00 1,344,585.00 3,060,275,467.009,045.000000

Base 0.830104 0.00 337.85 148.65 338,338.91

06 Dec 2011 09 Dec 2011 IDR/ID5CABRERA CAPITAL MARKETS LLC

35,000.000 NHHJ Local 7,333.571400 0.00 385,012.00 136,037.00 257,196,048.009,035.000000

Base 0.811685 0.00 42.61 15.06 28,466.64

B02ZK7903 Total

3,440,887.00 1,480,622.000.00442,000.000 Local 3,317,471,515.00

Base 0.00 380.46 163.71 366,805.55

COMMON STOCK IDR100.B0LD0W908 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCXL AXIATA TBK PT

16,500.000 NHIL Local 4,590.151515 0.00 75,737.00 33,324.00 75,846,561.009,045.000000

Base 0.507479 0.00 8.37 3.68 8,385.47

COMMON STOCK IDR500.B29SK7908 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCINDO TAMBANGRAYA MEGAH PT

29,000.000 NHIL Local 41,445.689690 0.00 1,201,925.00 528,847.00 1,203,655,773.009,045.000000

Base 4.582166 0.00 132.88 58.47 133,074.16
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COMMON STOCK IDR100.B3BQFC902 24 Nov 2011 29 Nov 2011 IDR/ID5DEUTSCHE BANK SECURITIES INCADARO ENERGY TBK PT

798,500.000 NHIL Local 1,907.326200 0.00 1,523,000.00 670,120.00 1,525,193,091.009,045.000000

Base 0.210871 0.00 168.38 74.09 168,622.79

06 Dec 2011 09 Dec 2011 IDR/ID5CABRERA CAPITAL MARKETS LLC

32,500.000 NHHJ Local 1,957.538492 0.00 95,430.00 33,719.00 63,749,150.009,035.000000

Base 0.216662 0.00 10.56 3.73 7,055.80

B3BQFC902 Total

1,618,430.00 703,839.000.00831,000.000 Local 1,588,942,241.00

Base 0.00 178.94 77.82 175,678.59

INDONESIAN RUPIAH  Total

0.00Local5,634,500.000

0.00Base

21,071,223.00

2,330.49

51,909,882.00

5,741.53

49,673,466,447.00

5,494,584.88

JAPANESE YEN

COMMON STOCK601070006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHAISIN SEIKI CO LTD

4,000.000 NHIL Local 2,134.000000 0.00 0.00 0.00 8,536,000.0076.980003

Base 27.721485 0.00 0.00 0.00 110,885.94

COMMON STOCK601090004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHAJINOMOTO CO INC

5,000.000 NHIL Local 915.000000 0.00 0.00 0.00 4,575,000.0076.980001

Base 11.886204 0.00 0.00 0.00 59,431.02

COMMON STOCK601490006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHALL NIPPON AIRWAYS CO LTD

4,000.000 NHIL Local 228.000000 0.00 0.00 0.00 912,000.0076.980020

Base 2.961808 0.00 0.00 0.00 11,847.23
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COMMON STOCK602210007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHAMADA CO LTD

4,000.000 NHIL Local 470.000000 0.00 0.00 0.00 1,880,000.0076.979993

Base 6.105483 0.00 0.00 0.00 24,421.93

COMMON STOCK603773904 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHAEON CREDIT SERVICE CO LTD

800.000 NHIL Local 1,163.000000 0.00 0.00 0.00 930,400.0076.979976

Base 15.107825 0.00 0.00 0.00 12,086.26

COMMON STOCK604800904 08 Dec 2011 13 Dec 2011 JPY/JP5 0.03INSTINET U.K. LTDARC LAND SAKAMOTO CO LTD

11,000.000 NHEG Local 1,366.976364 0.00 24,058.00 0.00 15,060,798.0077.680000

Base 17.597533 0.00 309.71 0.00 193,882.57

09 Dec 2011 14 Dec 2011 JPY/JP5 0.03INSTINET U.K. LTD

16,000.000 NHEG Local 1,424.039250 0.00 36,455.00 0.00 22,821,083.0077.590000

Base 18.353386 0.00 469.84 0.00 294,124.02

604800904 Total

60,513.00 0.000.0027,000.000 Local 37,881,881.00

Base 0.00 779.55 0.00 488,006.59

COMMON STOCK604978908 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHACOM CO LTD

750.000 NHIL Local 1,267.000000 0.00 0.00 0.00 950,250.0076.979971

Base 16.458827 0.00 0.00 0.00 12,344.12

COMMON STOCK605440007 06 Dec 2011 09 Dec 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCASAHI GROUP HOLDINGS LTD

12,600.000 NHHJ Local 1,704.155556 0.00 12,883.00 0.00 21,485,243.0077.740000

Base 21.921219 0.00 165.72 0.00 276,373.08

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,900.000 NHIL Local 1,657.000000 0.00 0.00 0.00 4,805,300.0076.979997

Base 21.525072 0.00 0.00 0.00 62,422.71
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605440007 Total

12,883.00 0.000.0015,500.000 Local 26,290,543.00

Base 0.00 165.72 0.00 338,795.79

COMMON STOCK605460005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHASAHI KASEI CORP

12,000.000 NHIL Local 442.000000 0.00 0.00 0.00 5,304,000.0076.980004

Base 5.741751 0.00 0.00 0.00 68,901.01

COMMON STOCK605520006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHASAHI GLASS CO LTD

9,000.000 NHIL Local 608.000000 0.00 0.00 0.00 5,472,000.0076.979998

Base 7.898156 0.00 0.00 0.00 71,083.40

COMMON STOCK607572005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHIROSHIMA BANK LTD/THE

3,000.000 NHIL Local 377.000000 0.00 0.00 0.00 1,131,000.0076.979989

Base 4.897377 0.00 0.00 0.00 14,692.13

COMMON STOCK607575008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHBANK OF KYOTO LTD/THE

3,000.000 NHIL Local 696.000000 0.00 0.00 0.00 2,088,000.0076.979995

Base 9.041310 0.00 0.00 0.00 27,123.93

COMMON STOCK608484903 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHYAHOO JAPAN CORP

171.000 NHIL Local 23,150.000000 0.00 0.00 0.00 3,958,650.0076.979994

Base 300.727485 0.00 0.00 0.00 51,424.40

COMMON STOCK611773904 13 Oct 2011 18 Oct 2011 JPY/JP5 0.02PERSHING LLCOBARA GROUP INC

21,800.000 NHEG Local 970.394495 0.00 29,616.00 0.00 21,184,216.0076.885000

Base 12.621376 0.00 385.20 0.00 275,531.20

14 Oct 2011 19 Oct 2011 JPY/JP5 0.02PERSHING LLC

11,800.000 NHEG Local 976.788136 0.00 16,137.00 0.00 11,542,237.0077.365000

Base 12.625711 0.00 208.58 0.00 149,191.97
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17 Oct 2011 20 Oct 2011 JPY/JP5 0.02PERSHING LLC

8,400.000 NHEG Local 983.916667 0.00 11,571.00 0.00 8,276,471.0076.810000

Base 12.809747 0.00 150.64 0.00 107,752.52

611773904 Total

57,324.00 0.000.0042,000.000 Local 41,002,924.00

Base 0.00 744.42 0.00 532,475.69

COMMON STOCK612192906 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHBENESSE HOLDINGS INC

1,200.000 NHIL Local 3,545.000000 0.00 0.00 0.00 4,254,000.0076.979996

Base 46.050925 0.00 0.00 0.00 55,261.11

COMMON STOCK612528901 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTREND MICRO INC

900.000 NHIL Local 2,339.000000 0.00 0.00 0.00 2,105,100.0076.980011

Base 30.384511 0.00 0.00 0.00 27,346.06

COMMON STOCK612563908 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNTT DATA CORP

13.000 NHIL Local 239,600.000000 0.00 0.00 0.00 3,114,800.0076.979996

Base 3,112.496923 0.00 0.00 0.00 40,462.46

COMMON STOCK612927905 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNTT DOCOMO INC

173.000 NHIL Local 136,700.000000 0.00 0.00 0.00 23,649,100.0076.980001

Base 1,775.785896 0.00 0.00 0.00 307,210.96

COMMON STOCK614650000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHBROTHER INDUSTRIES LTD

1,700.000 NHIL Local 992.000000 0.00 0.00 0.00 1,686,400.0076.979996

Base 12.886465 0.00 0.00 0.00 21,906.99

COMMON STOCK616016002 10 Nov 2011 15 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTDCMK CORP

26,000.000 NHEG Local 272.160192 0.00 11,321.00 0.00 7,087,486.0077.590000

Base 3.507671 0.00 145.91 0.00 91,345.35
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11 Nov 2011 16 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

68,000.000 NHEG Local 285.090794 0.00 31,017.00 0.00 19,417,191.0077.145000

Base 3.695519 0.00 402.06 0.00 251,697.34

14 Nov 2011 17 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

25,200.000 NHEG Local 294.343095 0.00 11,867.00 0.00 7,429,313.0077.020000

Base 3.821645 0.00 154.08 0.00 96,459.53

15 Nov 2011 18 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

22,800.000 NHEG Local 291.890482 0.00 10,647.00 0.00 6,665,750.0076.990000

Base 3.791278 0.00 138.29 0.00 86,579.43

616016002 Total

64,852.00 0.000.00142,000.000 Local 40,599,740.00

Base 0.00 840.34 0.00 526,081.65

COMMON STOCK617149901 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHUSS CO LTD

940.000 NHIL Local 6,640.000000 0.00 0.00 0.00 6,241,600.0076.980000

Base 86.256170 0.00 0.00 0.00 81,080.80

COMMON STOCK617232004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCANON INC

11,900.000 NHIL Local 3,340.000000 0.00 0.00 0.00 39,746,000.0076.979999

Base 43.387893 0.00 0.00 0.00 516,315.93

COMMON STOCK617896006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCASIO COMPUTER CO LTD

8,300.000 NHIL Local 436.000000 0.00 0.00 0.00 3,618,800.0076.980005

Base 5.663808 0.00 0.00 0.00 47,009.61

COMMON STOCK618355903 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCENTRAL JAPAN RAILWAY CO

17.000 NHIL Local 670,000.000000 0.00 0.00 0.00 11,390,000.0076.980000

Base 8,703.559412 0.00 0.00 0.00 147,960.51
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COMMON STOCK619056005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCHIBA BANK LTD/THE

8,000.000 NHIL Local 508.000000 0.00 0.00 0.00 4,064,000.0076.980005

Base 6.599116 0.00 0.00 0.00 52,792.93

COMMON STOCK619560006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCHUBU ELECTRIC POWER CO INC

6,500.000 NHIL Local 1,395.000000 0.00 0.00 0.00 9,067,500.0076.979997

Base 18.121591 0.00 0.00 0.00 117,790.34

COMMON STOCK619580004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCHUGOKU BANK LTD/THE

1,000.000 NHIL Local 1,096.000000 0.00 0.00 0.00 1,096,000.0076.980023

Base 14.237460 0.00 0.00 0.00 14,237.46

COMMON STOCK619590003 06 Dec 2011 09 Dec 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCCHUGOKU ELECTRIC POWER CO

1,300.000 NHHJ Local 1,320.108462 0.00 1,029.00 0.00 1,717,170.0077.740000

Base 16.981071 0.00 13.24 0.00 22,088.63

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIL Local 1,251.000000 0.00 0.00 0.00 1,751,400.0076.980014

Base 16.250971 0.00 0.00 0.00 22,751.36

619590003 Total

1,029.00 0.000.002,700.000 Local 3,468,570.00

Base 0.00 13.24 0.00 44,839.99

COMMON STOCK619640006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCHUGAI PHARMACEUTICAL CO LTD

2,500.000 NHIL Local 1,186.000000 0.00 0.00 0.00 2,965,000.0076.979996

Base 15.406600 0.00 0.00 0.00 38,516.50

COMMON STOCK619730005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCITIZEN HOLDINGS CO LTD

6,500.000 NHIL Local 421.000000 0.00 0.00 0.00 2,736,500.0076.980009

Base 5.468952 0.00 0.00 0.00 35,548.19
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COMMON STOCK622633006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCOSMO OIL COMPANY LTD

43,000.000 NHIL Local 191.000000 0.00 0.00 0.00 8,213,000.0076.980000

Base 2.481164 0.00 0.00 0.00 106,690.05

COMMON STOCK622959906 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHRAKUTEN INC

63.000 NHIL Local 82,900.000000 0.00 0.00 0.00 5,222,700.0076.980005

Base 1,076.903016 0.00 0.00 0.00 67,844.89

COMMON STOCK624836904 13 Oct 2011 18 Oct 2011 JPY/JP5 0.01PERSHING LLCROUND ONE CORP

58,500.000 NHEG Local 602.647897 0.00 49,357.00 0.00 35,304,259.0076.885000

Base 7.838303 0.00 641.96 0.00 459,182.66

14 Oct 2011 19 Oct 2011 JPY/JP5 0.01PERSHING LLC

6,500.000 NHEG Local 596.584615 0.00 5,429.00 0.00 3,883,229.0077.365000

Base 7.711299 0.00 70.17 0.00 50,193.61

624836904 Total

54,786.00 0.000.0065,000.000 Local 39,187,488.00

Base 0.00 712.13 0.00 509,376.27

COMMON STOCK624899902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKDDI CORP

28.000 NHIL Local 545,000.000000 0.00 0.00 0.00 15,260,000.0076.979999

Base 7,079.761072 0.00 0.00 0.00 198,233.31

COMMON STOCK625050000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHDAITO TRUST CONSTRUCT CO LTD

700.000 NHIL Local 6,690.000000 0.00 0.00 0.00 4,683,000.0076.980004

Base 86.905686 0.00 0.00 0.00 60,833.98

COMMON STOCK625072004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHDAIKIN INDUSTRIES LTD

2,400.000 NHIL Local 2,160.000000 0.00 0.00 0.00 5,184,000.0076.979996

Base 28.059238 0.00 0.00 0.00 67,342.17
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COMMON STOCK625090006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHDAI NIPPON PRINTING CO LTD

5,000.000 NHIL Local 737.000000 0.00 0.00 0.00 3,685,000.0076.979994

Base 9.573916 0.00 0.00 0.00 47,869.58

COMMON STOCK625096003 13 Oct 2011 18 Oct 2011 JPY/JP5LOOP CAPITAL MARKETS LLCDAINICHISEIKA COLOR + CHEM

13,000.000 NHEH Local 395.704538 0.00 3,086.00 0.00 5,147,245.0076.885000

Base 5.146707 0.00 40.14 0.00 66,947.32

14 Oct 2011 19 Oct 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

6,000.000 NHEH Local 388.000000 0.00 1,397.00 0.00 2,329,397.0077.365000

Base 5.015188 0.00 18.06 0.00 30,109.18

625096003 Total

4,483.00 0.000.0019,000.000 Local 7,476,642.00

Base 0.00 58.20 0.00 97,056.50

COMMON STOCK625136007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHDAIWA HOUSE INDUSTRY CO LTD

5,000.000 NHIL Local 927.000000 0.00 0.00 0.00 4,635,000.0076.980005

Base 12.042088 0.00 0.00 0.00 60,210.44

COMMON STOCK625144001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHDAIWA SECURITIES GROUP INC

20,000.000 NHIL Local 246.000000 0.00 0.00 0.00 4,920,000.0076.980006

Base 3.195635 0.00 0.00 0.00 63,912.70

COMMON STOCK626691901 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHLAWSON INC

1,600.000 NHIL Local 4,515.000000 0.00 0.00 0.00 7,224,000.0076.979997

Base 58.651600 0.00 0.00 0.00 93,842.56

COMMON STOCK626897003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUBISHI UFJ LEASE + FINAN

360.000 NHIL Local 2,927.000000 0.00 0.00 0.00 1,053,720.0076.980004

Base 38.022861 0.00 0.00 0.00 13,688.23
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COMMON STOCK628978900 13 Oct 2011 18 Oct 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCCAWACHI LTD

5,000.000 NHEH Local 1,494.170000 0.00 4,482.00 0.00 7,475,332.0076.885000

Base 19.433830 0.00 58.29 0.00 97,227.44

COMMON STOCK629854902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHEAST JAPAN RAILWAY CO

5,400.000 NHIL Local 4,860.000000 0.00 0.00 0.00 26,244,000.0076.980000

Base 63.133281 0.00 0.00 0.00 340,919.72

COMMON STOCK630720001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHEISAI CO LTD

3,700.000 NHIL Local 2,979.000000 0.00 0.00 0.00 11,022,300.0076.980002

Base 38.698362 0.00 0.00 0.00 143,183.94

COMMON STOCK633127006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHFAMILYMART CO LTD

1,600.000 NHIL Local 3,045.000000 0.00 0.00 0.00 4,872,000.0076.979995

Base 39.555731 0.00 0.00 0.00 63,289.17

COMMON STOCK633243902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHFAST RETAILING CO LTD

400.000 NHIL Local 12,610.000000 0.00 0.00 0.00 5,044,000.0076.980003

Base 163.808775 0.00 0.00 0.00 65,523.51

COMMON STOCK633517909 15 Dec 2011 20 Dec 2011 JPY/JP5 0.01DAIWA SECURITIES AMERICA INCMITSUBISHI UFJ FINANCIAL GRO

25,400.000 NHEB Local 330.799882 0.00 10,082.00 0.00 8,412,399.0077.870000

Base 4.248104 0.00 129.47 0.00 108,031.32

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

128,000.000 NHIL Local 323.000000 0.00 0.00 0.00 41,344,000.0076.980001

Base 4.195895 0.00 0.00 0.00 537,074.56

633517909 Total

10,082.00 0.000.00153,400.000 Local 49,756,399.00

Base 0.00 129.47 0.00 645,105.88
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COMMON STOCK635636004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHFUJI ELECTRIC CO LTD

6,000.000 NHIL Local 219.000000 0.00 0.00 0.00 1,314,000.0076.979994

Base 2.844895 0.00 0.00 0.00 17,069.37

COMMON STOCK635640006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHFUJI HEAVY INDUSTRIES LTD

22,000.000 NHIL Local 410.000000 0.00 0.00 0.00 9,020,000.0076.980001

Base 5.326059 0.00 0.00 0.00 117,173.29

COMMON STOCK635652001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHFUJIFILM HOLDINGS CORP

6,200.000 NHIL Local 1,753.000000 0.00 0.00 0.00 10,868,600.0076.980001

Base 22.772148 0.00 0.00 0.00 141,187.32

COMMON STOCK635693005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHFANUC CORP

2,200.000 NHIL Local 12,180.000000 0.00 0.00 0.00 26,796,000.0076.980001

Base 158.222914 0.00 0.00 0.00 348,090.41

COMMON STOCK635694003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHFUJITSU LTD

25,000.000 NHIL Local 388.000000 0.00 0.00 0.00 9,700,000.0076.979997

Base 5.040270 0.00 0.00 0.00 126,006.76

COMMON STOCK636600009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTONENGENERAL SEKIYU KK

34,000.000 NHIL Local 873.000000 0.00 0.00 0.00 29,682,000.0076.980000

Base 11.340608 0.00 0.00 0.00 385,580.67

COMMON STOCK637186909 06 Dec 2011 09 Dec 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCMCDONALD S HOLDINGS CO JAPAN

500.000 NHHJ Local 2,105.800000 0.00 631.00 0.00 1,053,531.0077.740000

Base 27.087728 0.00 8.12 0.00 13,551.98

COMMON STOCK639092907 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNOMURA RESEARCH INSTITUTE LT

600.000 NHIL Local 1,724.000000 0.00 0.00 0.00 1,034,400.0076.979980

Base 22.395433 0.00 0.00 0.00 13,437.26
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REIT639680909 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNIPPON BUILDING FUND INC

3.000 NHIL Local 680,000.000000 0.00 0.00 0.00 2,040,000.0076.979999

Base 8,833.463333 0.00 0.00 0.00 26,500.39

COMMON STOCK639808005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHGUNMA BANK LTD/THE

2,000.000 NHIL Local 437.000000 0.00 0.00 0.00 874,000.0076.979989

Base 5.676800 0.00 0.00 0.00 11,353.60

COMMON STOCK640062006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHACHIJUNI BANK LTD/THE

2,000.000 NHIL Local 463.000000 0.00 0.00 0.00 926,000.0076.979990

Base 6.014550 0.00 0.00 0.00 12,029.10

COMMON STOCK640524906 13 Oct 2011 18 Oct 2011 JPY/JP5 0.01PERSHING LLCARNEST ONE CORP

54,000.000 NHEG Local 794.790704 0.00 60,086.00 0.00 42,978,784.0076.885000

Base 10.337396 0.00 781.50 0.00 559,000.90

14 Oct 2011 19 Oct 2011 JPY/JP5 0.01PERSHING LLC

6,000.000 NHEG Local 785.300000 0.00 6,597.00 0.00 4,718,397.0077.365000

Base 10.150585 0.00 85.27 0.00 60,988.78

640524906 Total

66,683.00 0.000.0060,000.000 Local 47,697,181.00

Base 0.00 866.77 0.00 619,989.68

COMMON STOCK640866000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHANKYU HANSHIN HOLDINGS INC

12,000.000 NHIL Local 320.000000 0.00 0.00 0.00 3,840,000.0076.979995

Base 4.156924 0.00 0.00 0.00 49,883.09

COMMON STOCK641628904 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHDENTSU INC

1,400.000 NHIL Local 2,346.000000 0.00 0.00 0.00 3,284,400.0076.979995

Base 30.475450 0.00 0.00 0.00 42,665.63
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COMMON STOCK642155907 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHRESONA HOLDINGS INC

6,900.000 NHIL Local 335.000000 0.00 0.00 0.00 2,311,500.0076.980000

Base 4.351780 0.00 0.00 0.00 30,027.28

COMMON STOCK642830004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHINO MOTORS LTD

3,000.000 NHIL Local 455.000000 0.00 0.00 0.00 1,365,000.0076.979993

Base 5.910627 0.00 0.00 0.00 17,731.88

COMMON STOCK642872006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHIROSE ELECTRIC CO LTD

400.000 NHIL Local 6,920.000000 0.00 0.00 0.00 2,768,000.0076.980003

Base 89.893475 0.00 0.00 0.00 35,957.39

COMMON STOCK642890008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHISAMITSU PHARMACEUTICAL CO

500.000 NHIL Local 3,160.000000 0.00 0.00 0.00 1,580,000.0076.980006

Base 41.049620 0.00 0.00 0.00 20,524.81

COMMON STOCK642910004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHITACHI LTD

70,000.000 NHIL Local 408.000000 0.00 0.00 0.00 28,560,000.0076.979999

Base 5.300078 0.00 0.00 0.00 371,005.46

COMMON STOCK642912000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHITACHI CHEMICAL CO LTD

1,000.000 NHIL Local 1,335.000000 0.00 0.00 0.00 1,335,000.0076.979986

Base 17.342170 0.00 0.00 0.00 17,342.17

COMMON STOCK642914006 13 Oct 2011 18 Oct 2011 JPY/JP5PERSHING LLCHITACHI CABLE LTD

166,000.000 NHEG Local 202.632500 0.00 47,092.00 0.00 33,684,087.0076.885000

Base 2.635527 0.00 612.50 0.00 438,110.00

14 Oct 2011 19 Oct 2011 JPY/JP5PERSHING LLC

19,000.000 NHEG Local 200.210526 0.00 5,326.00 0.00 3,809,326.0077.365000

Base 2.587870 0.00 68.84 0.00 49,238.36
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642914006 Total

52,418.00 0.000.00185,000.000 Local 37,493,413.00

Base 0.00 681.34 0.00 487,348.36

COMMON STOCK642920003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHITACHI METALS LTD

1,000.000 NHIL Local 823.000000 0.00 0.00 0.00 823,000.0076.979990

Base 10.691090 0.00 0.00 0.00 10,691.09

COMMON STOCK643189905 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO MITSUI TRUST HOLDIN

32,000.000 NHIL Local 235.000000 0.00 0.00 0.00 7,520,000.0076.980001

Base 3.052741 0.00 0.00 0.00 97,687.71

COMMON STOCK643310006 08 Dec 2011 13 Dec 2011 JPY/JP5 0.01BNP PARIBAS SECURITIES (ASIA) LTD.HOKUETSU KISHU PAPER CO LTD

13,000.000 NHEG Local 507.927000 0.00 10,565.00 0.00 6,613,616.0077.680000

Base 6.538710 0.00 136.01 0.00 85,139.24

09 Dec 2011 14 Dec 2011 JPY/JP5 0.01BNP PARIBAS SECURITIES (ASIA) LTD.

30,000.000 NHEG Local 509.240800 0.00 24,444.00 0.00 15,301,668.0077.590000

Base 6.563227 0.00 315.04 0.00 197,211.86

12 Dec 2011 15 Dec 2011 JPY/JP5 0.01BNP PARIBAS SECURITIES (ASIA) LTD.

9,000.000 NHEG Local 517.402000 0.00 7,451.00 0.00 4,664,069.0077.875000

Base 6.644006 0.00 95.68 0.00 59,891.74

13 Dec 2011 16 Dec 2011 JPY/JP5 0.01BNP PARIBAS SECURITIES (ASIA) LTD.

23,000.000 NHEG Local 513.708696 0.00 18,904.00 0.00 11,834,204.0077.860000

Base 6.597851 0.00 242.79 0.00 151,993.37

643310006 Total

61,364.00 0.000.0075,000.000 Local 38,413,557.00

Base 0.00 789.52 0.00 494,236.21
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COMMON STOCK643514003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHONDA MOTOR CO LTD

21,300.000 NHIL Local 2,153.000000 0.00 0.00 0.00 45,858,900.0076.980000

Base 27.968303 0.00 0.00 0.00 595,724.86

COMMON STOCK644150005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHOYA CORP

5,000.000 NHIL Local 1,580.000000 0.00 0.00 0.00 7,900,000.0076.979999

Base 20.524812 0.00 0.00 0.00 102,624.06

COMMON STOCK645610007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHIBIDEN CO LTD

1,500.000 NHIL Local 1,651.000000 0.00 0.00 0.00 2,476,500.0076.980009

Base 21.447127 0.00 0.00 0.00 32,170.69

COMMON STOCK646698001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHIHI CORP

20,000.000 NHIL Local 177.000000 0.00 0.00 0.00 3,540,000.0076.980001

Base 2.299299 0.00 0.00 0.00 45,985.97

COMMON STOCK646780007 06 Dec 2011 09 Dec 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCITOCHU CORP

11,700.000 NHHJ Local 791.046154 0.00 5,553.00 0.00 9,260,793.0077.740000

Base 10.175536 0.00 71.43 0.00 119,125.20

15 Dec 2011 20 Dec 2011 JPY/JP5 0.01DAIWA SECURITIES AMERICA INC

15,100.000 NHEB Local 789.026159 0.00 14,297.00 0.00 11,928,592.0077.870000

Base 10.132608 0.00 183.60 0.00 153,185.98

646780007 Total

19,850.00 0.000.0026,800.000 Local 21,189,385.00

Base 0.00 255.03 0.00 272,311.18

COMMON STOCK646828004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHIYO BANK LTD/THE

2,000.000 NHIL Local 773.000000 0.00 0.00 0.00 1,546,000.0076.979994

Base 10.041570 0.00 0.00 0.00 20,083.14
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COMMON STOCK646850008 08 Dec 2011 13 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCJAPAN DIGITAL LABORATORY CO

21,000.000 NHEG Local 704.693714 0.00 23,677.00 0.00 14,822,245.0077.680000

Base 9.071752 0.00 304.80 0.00 190,811.60

09 Dec 2011 14 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

13,500.000 NHEG Local 717.107333 0.00 15,489.00 0.00 9,696,438.0077.590000

Base 9.242265 0.00 199.63 0.00 124,970.20

12 Dec 2011 15 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

17,500.000 NHEG Local 778.934000 0.00 21,810.00 0.00 13,653,155.0077.875000

Base 10.002363 0.00 280.06 0.00 175,321.41

646850008 Total

60,976.00 0.000.0052,000.000 Local 38,171,838.00

Base 0.00 784.49 0.00 491,103.21

COMMON STOCK647068006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHJAPAN STEEL WORKS LTD

3,000.000 NHIL Local 464.000000 0.00 0.00 0.00 1,392,000.0076.979995

Base 6.027540 0.00 0.00 0.00 18,082.62

COMMON STOCK647098003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHJSR CORP

1,400.000 NHIL Local 1,431.000000 0.00 0.00 0.00 2,003,400.0076.980005

Base 18.589243 0.00 0.00 0.00 26,024.94

COMMON STOCK647453901 06 Dec 2011 09 Dec 2011 JPY/JP5 2.84LOOP CAPITAL MARKETS LLCJAPAN TOBACCO INC

19.000 NHHJ Local 368,368.421053 0.00 4,199.00 0.00 7,003,199.0077.740000

Base 4,738.466955 0.00 54.01 0.00 90,084.89

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

45.000 NHIL Local 376,000.000000 0.00 0.00 0.00 16,920,000.0076.980000

Base 4,884.385556 0.00 0.00 0.00 219,797.35
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647453901 Total

4,199.00 0.000.0064.000 Local 23,923,199.00

Base 0.00 54.01 0.00 309,882.24

COMMON STOCK647976000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHJOYO BANK LTD/THE

6,000.000 NHIL Local 344.000000 0.00 0.00 0.00 2,064,000.0076.979997

Base 4.468693 0.00 0.00 0.00 26,812.16

COMMON STOCK648004000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHAEON CO LTD

5,100.000 NHIL Local 1,054.000000 0.00 0.00 0.00 5,375,400.0076.979997

Base 13.691869 0.00 0.00 0.00 69,828.53

COMMON STOCK648132009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKAJIMA CORP

6,000.000 NHIL Local 236.000000 0.00 0.00 0.00 1,416,000.0076.979992

Base 3.065732 0.00 0.00 0.00 18,394.39

COMMON STOCK648348001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKANSAI ELECTRIC POWER CO INC

7,600.000 NHIL Local 1,158.000000 0.00 0.00 0.00 8,800,800.0076.979999

Base 15.042868 0.00 0.00 0.00 114,325.80

COMMON STOCK648380004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKAO CORP

5,800.000 NHIL Local 2,075.000000 0.00 0.00 0.00 12,035,000.0076.979999

Base 26.955053 0.00 0.00 0.00 156,339.31

COMMON STOCK648462000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKAWASAKI HEAVY INDUSTRIES

24,000.000 NHIL Local 197.000000 0.00 0.00 0.00 4,728,000.0076.980000

Base 2.559106 0.00 0.00 0.00 61,418.55

COMMON STOCK648468007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKAWASAKI KISEN KAISHA LTD

8,000.000 NHIL Local 128.000000 0.00 0.00 0.00 1,024,000.0076.979979

Base 1.662770 0.00 0.00 0.00 13,302.16
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COMMON STOCK648730000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKEIKYU CORP

1,000.000 NHIL Local 715.000000 0.00 0.00 0.00 715,000.0076.979973

Base 9.288130 0.00 0.00 0.00 9,288.13

COMMON STOCK648891901 13 Oct 2011 18 Oct 2011 JPY/JP5LOOP CAPITAL MARKETS LLCKOJIMA CO LTD

7,300.000 NHEH Local 533.671096 0.00 2,337.00 0.00 3,898,136.0076.885000

Base 6.941160 0.00 30.40 0.00 50,700.86

14 Oct 2011 19 Oct 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

3,500.000 NHEH Local 527.685429 0.00 1,108.00 0.00 1,848,007.0077.365000

Base 6.820726 0.00 14.32 0.00 23,886.86

648891901 Total

3,445.00 0.000.0010,800.000 Local 5,746,143.00

Base 0.00 44.72 0.00 74,587.72

COMMON STOCK649099009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKEYENCE CORP

600.000 NHIL Local 19,700.000000 0.00 0.00 0.00 11,820,000.0076.979998

Base 255.910633 0.00 0.00 0.00 153,546.38

COMMON STOCK649296001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKINTETSU CORP

12,000.000 NHIL Local 284.000000 0.00 0.00 0.00 3,408,000.0076.979999

Base 3.689270 0.00 0.00 0.00 44,271.24

COMMON STOCK649374006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKIRIN HOLDINGS CO LTD

6,000.000 NHIL Local 914.000000 0.00 0.00 0.00 5,484,000.0076.980003

Base 11.873213 0.00 0.00 0.00 71,239.28

COMMON STOCK649602000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKOBE STEEL LTD

23,000.000 NHIL Local 112.000000 0.00 0.00 0.00 2,576,000.0076.979994

Base 1.454923 0.00 0.00 0.00 33,463.24
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COMMON STOCK649668001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKONAMI CORP

500.000 NHIL Local 2,235.000000 0.00 0.00 0.00 1,117,500.0076.979987

Base 29.033520 0.00 0.00 0.00 14,516.76

COMMON STOCK649670007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKONICA MINOLTA HOLDINGS INC

6,500.000 NHIL Local 570.000000 0.00 0.00 0.00 3,705,000.0076.980007

Base 7.404520 0.00 0.00 0.00 48,129.38

COMMON STOCK649708005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHJTEKT CORP

4,600.000 NHIL Local 685.000000 0.00 0.00 0.00 3,151,000.0076.980000

Base 8.898415 0.00 0.00 0.00 40,932.71

COMMON STOCK649750007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKUBOTA CORP

15,000.000 NHIL Local 655.000000 0.00 0.00 0.00 9,825,000.0076.980002

Base 8.508703 0.00 0.00 0.00 127,630.55

COMMON STOCK649766003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKURARAY CO LTD

2,600.000 NHIL Local 1,066.000000 0.00 0.00 0.00 2,771,600.0076.979993

Base 13.847754 0.00 0.00 0.00 36,004.16

COMMON STOCK649796000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKURITA WATER INDUSTRIES LTD

1,000.000 NHIL Local 2,048.000000 0.00 0.00 0.00 2,048,000.0076.980008

Base 26.604310 0.00 0.00 0.00 26,604.31

COMMON STOCK649926003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKYOCERA CORP

2,000.000 NHIL Local 6,540.000000 0.00 0.00 0.00 13,080,000.0076.980002

Base 84.957130 0.00 0.00 0.00 169,914.26

COMMON STOCK649955002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKYOWA HAKKO KIRIN CO LTD

1,000.000 NHIL Local 918.000000 0.00 0.00 0.00 918,000.0076.979970

Base 11.925180 0.00 0.00 0.00 11,925.18
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COMMON STOCK649980000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHKYUSHU ELECTRIC POWER CO INC

2,500.000 NHIL Local 1,063.000000 0.00 0.00 0.00 2,657,500.0076.980008

Base 13.808780 0.00 0.00 0.00 34,521.95

COMMON STOCK651312902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOKIO MARINE HOLDINGS INC

7,400.000 NHIL Local 1,776.000000 0.00 0.00 0.00 13,142,400.0076.980002

Base 23.070927 0.00 0.00 0.00 170,724.86

COMMON STOCK654379908 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHJFE HOLDINGS INC

5,200.000 NHIL Local 1,246.000000 0.00 0.00 0.00 6,479,200.0076.979997

Base 16.186023 0.00 0.00 0.00 84,167.32

COMMON STOCK655103000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMABUCHI MOTOR CO LTD

700.000 NHIL Local 3,360.000000 0.00 0.00 0.00 2,352,000.0076.980001

Base 43.647700 0.00 0.00 0.00 30,553.39

COMMON STOCK655580009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMAKITA CORP

1,800.000 NHIL Local 2,595.000000 0.00 0.00 0.00 4,671,000.0076.979998

Base 33.710056 0.00 0.00 0.00 60,678.10

COMMON STOCK656302908 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO MITSUI FINANCIAL GR

11,600.000 NHIL Local 2,053.000000 0.00 0.00 0.00 23,814,800.0076.980000

Base 26.669265 0.00 0.00 0.00 309,363.47

COMMON STOCK656946001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMARUBENI CORP

22,000.000 NHIL Local 443.000000 0.00 0.00 0.00 9,746,000.0076.980002

Base 5.754741 0.00 0.00 0.00 126,604.31

COMMON STOCK657270005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHPANASONIC CORP

20,800.000 NHIL Local 672.000000 0.00 0.00 0.00 13,977,600.0076.980002

Base 8.729540 0.00 0.00 0.00 181,574.43
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COMMON STOCK659101901 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMIZUHO FINANCIAL GROUP INC

181,300.000 NHIL Local 100.000000 0.00 0.00 0.00 18,130,000.0076.979999

Base 1.299039 0.00 0.00 0.00 235,515.72

COMMON STOCK659180004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHCREDIT SAISON CO LTD

1,000.000 NHIL Local 1,355.000000 0.00 0.00 0.00 1,355,000.0076.980020

Base 17.601970 0.00 0.00 0.00 17,601.97

COMMON STOCK659672000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUBISHI ESTATE CO LTD

11,000.000 NHIL Local 1,249.000000 0.00 0.00 0.00 13,739,000.0076.979999

Base 16.224994 0.00 0.00 0.00 178,474.93

COMMON STOCK659678007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUBISHI CORP

16,000.000 NHIL Local 1,519.000000 0.00 0.00 0.00 24,304,000.0076.980000

Base 19.732398 0.00 0.00 0.00 315,718.37

COMMON STOCK659692008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUBISHI GAS CHEMICAL CO

4,000.000 NHIL Local 456.000000 0.00 0.00 0.00 1,824,000.0076.979987

Base 5.923618 0.00 0.00 0.00 23,694.47

COMMON STOCK659704001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUBISHI ELECTRIC CORP

22,000.000 NHIL Local 704.000000 0.00 0.00 0.00 15,488,000.0076.979998

Base 9.145233 0.00 0.00 0.00 201,195.12

COMMON STOCK659706006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUBISHI HEAVY INDUSTRIES

37,000.000 NHIL Local 318.000000 0.00 0.00 0.00 11,766,000.0076.980002

Base 4.130943 0.00 0.00 0.00 152,844.89

COMMON STOCK659708002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUBISHI MATERIALS CORP

11,000.000 NHIL Local 199.000000 0.00 0.00 0.00 2,189,000.0076.979993

Base 2.585087 0.00 0.00 0.00 28,435.96
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COMMON STOCK659736003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUI CHEMICALS INC

13,000.000 NHIL Local 232.000000 0.00 0.00 0.00 3,016,000.0076.979995

Base 3.013770 0.00 0.00 0.00 39,179.01

COMMON STOCK659758007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUI OSK LINES LTD

12,000.000 NHIL Local 228.000000 0.00 0.00 0.00 2,736,000.0076.979998

Base 2.961808 0.00 0.00 0.00 35,541.70

COMMON STOCK659760003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUI FUDOSAN CO LTD

8,000.000 NHIL Local 1,181.000000 0.00 0.00 0.00 9,448,000.0076.979998

Base 15.341648 0.00 0.00 0.00 122,733.18

COMMON STOCK661040006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMURATA MANUFACTURING CO LTD

2,700.000 NHIL Local 4,155.000000 0.00 0.00 0.00 11,218,500.0076.979999

Base 53.975059 0.00 0.00 0.00 145,732.66

COMMON STOCK661650903 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSEIKO EPSON CORP

3,100.000 NHIL Local 1,016.000000 0.00 0.00 0.00 3,149,600.0076.980006

Base 13.198232 0.00 0.00 0.00 40,914.52

COMMON STOCK661950006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNGK INSULATORS LTD

4,000.000 NHIL Local 804.000000 0.00 0.00 0.00 3,216,000.0076.980009

Base 10.444270 0.00 0.00 0.00 41,777.08

COMMON STOCK661960005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNGK SPARK PLUG CO LTD

7,000.000 NHIL Local 950.000000 0.00 0.00 0.00 6,650,000.0076.980004

Base 12.340867 0.00 0.00 0.00 86,386.07

COMMON STOCK661964007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNHK SPRING CO LTD

5,200.000 NHIL Local 636.000000 0.00 0.00 0.00 3,307,200.0076.979997

Base 8.261887 0.00 0.00 0.00 42,961.81
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COMMON STOCK663955003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNINTENDO CO LTD

900.000 NHIL Local 11,600.000000 0.00 0.00 0.00 10,440,000.0076.980001

Base 150.688489 0.00 0.00 0.00 135,619.64

COMMON STOCK663972008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNISHI NIPPON CITY BANK LTD

7,000.000 NHIL Local 227.000000 0.00 0.00 0.00 1,589,000.0076.979982

Base 2.948819 0.00 0.00 0.00 20,641.73

COMMON STOCK664038007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHDENSO CORP

7,200.000 NHIL Local 2,073.000000 0.00 0.00 0.00 14,925,600.0076.980001

Base 26.929072 0.00 0.00 0.00 193,889.32

COMMON STOCK664040003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNEC CORP

49,000.000 NHIL Local 154.000000 0.00 0.00 0.00 7,546,000.0076.980001

Base 2.000520 0.00 0.00 0.00 98,025.46

COMMON STOCK664068004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNIDEC CORP

1,200.000 NHIL Local 6,600.000000 0.00 0.00 0.00 7,920,000.0076.979997

Base 85.736558 0.00 0.00 0.00 102,883.87

COMMON STOCK664076007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNIPPON MEAT PACKERS INC

1,000.000 NHIL Local 968.000000 0.00 0.00 0.00 968,000.0076.980029

Base 12.574690 0.00 0.00 0.00 12,574.69

COMMON STOCK664112000 03 Oct 2011 06 Oct 2011 JPY/JP5MORGAN STANLEY CO INCORPORATEDNIPPON LIGHT METAL CO LTD

44,000.000 NHEH Local 122.967000 0.00 3,246.00 0.00 5,413,794.0076.650000

Base 1.604266 0.00 42.35 0.00 70,630.06

COMMON STOCK664137007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNIPPON TELEGRAPH + TELEPHONE

7,700.000 NHIL Local 3,835.000000 0.00 0.00 0.00 29,529,500.0076.979999

Base 49.818135 0.00 0.00 0.00 383,599.64
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COMMON STOCK664154002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNSK LTD

10,000.000 NHIL Local 467.000000 0.00 0.00 0.00 4,670,000.0076.979997

Base 6.066511 0.00 0.00 0.00 60,665.11

COMMON STOCK664176005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNISSIN FOODS HOLDINGS CO LTD

1,100.000 NHIL Local 2,980.000000 0.00 0.00 0.00 3,278,000.0076.979998

Base 38.711355 0.00 0.00 0.00 42,582.49

COMMON STOCK664180007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNITTO DENKO CORP

1,800.000 NHIL Local 2,964.000000 0.00 0.00 0.00 5,335,200.0076.980004

Base 38.503506 0.00 0.00 0.00 69,306.31

COMMON STOCK664212008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNIPPON EXPRESS CO LTD

8,000.000 NHIL Local 293.000000 0.00 0.00 0.00 2,344,000.0076.979993

Base 3.806184 0.00 0.00 0.00 30,449.47

COMMON STOCK664232006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNIKON CORP

2,700.000 NHIL Local 1,701.000000 0.00 0.00 0.00 4,592,700.0076.980001

Base 22.096648 0.00 0.00 0.00 59,660.95

COMMON STOCK664240009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMINEBEA CO LTD

3,000.000 NHIL Local 310.000000 0.00 0.00 0.00 930,000.0076.980000

Base 4.027020 0.00 0.00 0.00 12,081.06

COMMON STOCK664242005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNOK CORP

2,000.000 NHIL Local 1,233.000000 0.00 0.00 0.00 2,466,000.0076.980011

Base 16.017145 0.00 0.00 0.00 32,034.29

COMMON STOCK664256005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNIPPON STEEL CORP

51,000.000 NHIL Local 171.000000 0.00 0.00 0.00 8,721,000.0076.979997

Base 2.221356 0.00 0.00 0.00 113,289.17
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COMMON STOCK664266004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNIPPON ELECTRIC GLASS CO LTD

4,000.000 NHIL Local 769.000000 0.00 0.00 0.00 3,076,000.0076.980001

Base 9.989608 0.00 0.00 0.00 39,958.43

COMMON STOCK664268000 03 Oct 2011 06 Oct 2011 JPY/JP5MORGAN STANLEY CO INCORPORATEDNIHON UNISYS LTD

700.000 NHEH Local 425.357143 0.00 178.00 0.00 297,928.0076.650000

Base 5.549343 0.00 2.32 0.00 3,886.86

COMMON STOCK664280005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHITACHI HIGH TECHNOLOGIES CO

1,200.000 NHIL Local 1,630.000000 0.00 0.00 0.00 1,956,000.0076.979991

Base 21.174333 0.00 0.00 0.00 25,409.20

COMMON STOCK664310000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNOMURA HOLDINGS INC

37,900.000 NHIL Local 241.000000 0.00 0.00 0.00 9,133,900.0076.979998

Base 3.130683 0.00 0.00 0.00 118,652.90

COMMON STOCK664480902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNITORI HOLDINGS CO LTD

450.000 NHIL Local 7,420.000000 0.00 0.00 0.00 3,339,000.0076.980005

Base 96.388667 0.00 0.00 0.00 43,374.90

COMMON STOCK664889904 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHORIENTAL LAND CO LTD

1,400.000 NHIL Local 8,260.000000 0.00 0.00 0.00 11,564,000.0076.979998

Base 107.300600 0.00 0.00 0.00 150,220.84

COMMON STOCK665118006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNTN CORP

11,000.000 NHIL Local 285.000000 0.00 0.00 0.00 3,135,000.0076.980007

Base 3.702260 0.00 0.00 0.00 40,724.86

COMMON STOCK665610002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHODAKYU ELECTRIC RAILWAY CO

3,000.000 NHIL Local 760.000000 0.00 0.00 0.00 2,280,000.0076.980007

Base 9.872693 0.00 0.00 0.00 29,618.08
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COMMON STOCK665640009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHOBAYASHI CORP

4,000.000 NHIL Local 329.000000 0.00 0.00 0.00 1,316,000.0076.979997

Base 4.273838 0.00 0.00 0.00 17,095.35

COMMON STOCK665770004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHOJI PAPER CO LTD

6,000.000 NHIL Local 381.000000 0.00 0.00 0.00 2,286,000.0076.980013

Base 4.949337 0.00 0.00 0.00 29,696.02

COMMON STOCK665880001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHOLYMPUS CORP

2,100.000 NHIL Local 725.000000 0.00 0.00 0.00 1,522,500.0076.980017

Base 9.418029 0.00 0.00 0.00 19,777.86

COMMON STOCK665942009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHOMRON CORP

3,500.000 NHIL Local 1,660.000000 0.00 0.00 0.00 5,810,000.0076.979999

Base 21.564043 0.00 0.00 0.00 75,474.15

COMMON STOCK666010004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHONO PHARMACEUTICAL CO LTD

600.000 NHIL Local 3,945.000000 0.00 0.00 0.00 2,367,000.0076.979991

Base 51.247083 0.00 0.00 0.00 30,748.25

COMMON STOCK666020003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTAIHEIYO CEMENT CORP

7,000.000 NHIL Local 149.000000 0.00 0.00 0.00 1,043,000.0076.980021

Base 1.935567 0.00 0.00 0.00 13,548.97

COMMON STOCK666114004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHORIX CORP

1,130.000 NHIL Local 6,170.000000 0.00 0.00 0.00 6,972,100.0076.979998

Base 80.150690 0.00 0.00 0.00 90,570.28

COMMON STOCK666176003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHOSAKA GAS CO LTD

10,000.000 NHIL Local 296.000000 0.00 0.00 0.00 2,960,000.0076.979992

Base 3.845155 0.00 0.00 0.00 38,451.55
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COMMON STOCK668359904 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHHOKUHOKU FINANCIAL GROUP INC

12,000.000 NHIL Local 155.000000 0.00 0.00 0.00 1,860,000.0076.980000

Base 2.013510 0.00 0.00 0.00 24,162.12

COMMON STOCK671169902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHJAPAN PETROLEUM EXPLORATION

1,900.000 NHIL Local 3,035.000000 0.00 0.00 0.00 5,766,500.0076.979997

Base 39.425826 0.00 0.00 0.00 74,909.07

COMMON STOCK673093902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHINSEI BANK LTD

15,000.000 NHIL Local 82.000000 0.00 0.00 0.00 1,230,000.0076.979981

Base 1.065212 0.00 0.00 0.00 15,978.18

COMMON STOCK673220000 10 Nov 2011 15 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTDRENGO CO LTD

74,000.000 NHEG Local 572.069797 0.00 67,733.00 0.00 42,400,898.0077.590000

Base 7.372984 0.00 872.96 0.00 546,473.75

11 Nov 2011 16 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

9,000.000 NHEG Local 561.881778 0.00 8,091.00 0.00 5,065,027.0077.145000

Base 7.283450 0.00 104.88 0.00 65,655.93

673220000 Total

75,824.00 0.000.0083,000.000 Local 47,465,925.00

Base 0.00 977.84 0.00 612,129.68

COMMON STOCK673822003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHRICOH CO LTD

10,000.000 NHIL Local 631.000000 0.00 0.00 0.00 6,310,000.0076.980003

Base 8.196934 0.00 0.00 0.00 81,969.34

COMMON STOCK674429907 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHT+D HOLDINGS INC

4,000.000 NHIL Local 681.000000 0.00 0.00 0.00 2,724,000.0076.980010

Base 8.846453 0.00 0.00 0.00 35,385.81
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COMMON STOCK674720008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHROHM CO LTD

2,500.000 NHIL Local 3,755.000000 0.00 0.00 0.00 9,387,500.0076.979999

Base 48.778904 0.00 0.00 0.00 121,947.26

COMMON STOCK676396005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSMC CORP

800.000 NHIL Local 12,020.000000 0.00 0.00 0.00 9,616,000.0076.980002

Base 156.144450 0.00 0.00 0.00 124,915.56

COMMON STOCK677062903 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSOFTBANK CORP

7,900.000 NHIL Local 2,600.000000 0.00 0.00 0.00 20,540,000.0076.980000

Base 33.775006 0.00 0.00 0.00 266,822.55

COMMON STOCK677280000 13 Oct 2011 18 Oct 2011 JPY/JP5LOOP CAPITAL MARKETS LLCSAN AI OIL CO LTD

8,000.000 NHEH Local 361.000000 0.00 1,732.00 0.00 2,889,732.0076.885000

Base 4.695324 0.00 22.53 0.00 37,585.12

COMMON STOCK677543001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSANKYO CO LTD

400.000 NHIL Local 3,740.000000 0.00 0.00 0.00 1,496,000.0076.979997

Base 48.584050 0.00 0.00 0.00 19,433.62

COMMON STOCK679159004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSECOM CO LTD

1,900.000 NHIL Local 3,520.000000 0.00 0.00 0.00 6,688,000.0076.979999

Base 45.726163 0.00 0.00 0.00 86,879.71

COMMON STOCK679382002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSEKISUI CHEMICAL CO LTD

3,000.000 NHIL Local 574.000000 0.00 0.00 0.00 1,722,000.0076.979988

Base 7.456483 0.00 0.00 0.00 22,369.45

COMMON STOCK679390005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSEKISUI HOUSE LTD

4,000.000 NHIL Local 650.000000 0.00 0.00 0.00 2,600,000.0076.979992

Base 8.443753 0.00 0.00 0.00 33,775.01
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COMMON STOCK680060001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHARP CORP

10,000.000 NHIL Local 768.000000 0.00 0.00 0.00 7,680,000.0076.980002

Base 9.976617 0.00 0.00 0.00 99,766.17

COMMON STOCK680403003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHIMAMURA CO LTD

200.000 NHIL Local 7,370.000000 0.00 0.00 0.00 1,474,000.0076.980002

Base 95.739150 0.00 0.00 0.00 19,147.83

COMMON STOCK680434008 06 Dec 2011 09 Dec 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCSHIKOKU ELECTRIC POWER CO

3,500.000 NHHJ Local 2,140.702571 0.00 4,495.00 0.00 7,496,954.0077.740000

Base 27.536694 0.00 57.82 0.00 96,436.25

COMMON STOCK680436003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHIMADZU CORP

6,000.000 NHIL Local 636.000000 0.00 0.00 0.00 3,816,000.0076.979996

Base 8.261887 0.00 0.00 0.00 49,571.32

COMMON STOCK680440005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHIMIZU CORP

5,000.000 NHIL Local 316.000000 0.00 0.00 0.00 1,580,000.0076.980006

Base 4.104962 0.00 0.00 0.00 20,524.81

COMMON STOCK680458007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHIN ETSU CHEMICAL CO LTD

4,400.000 NHIL Local 3,705.000000 0.00 0.00 0.00 16,302,000.0076.980000

Base 48.129384 0.00 0.00 0.00 211,769.29

COMMON STOCK680468006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHIONOGI + CO LTD

2,800.000 NHIL Local 930.000000 0.00 0.00 0.00 2,604,000.0076.979996

Base 12.081061 0.00 0.00 0.00 33,826.97

COMMON STOCK680492006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHINKO ELECTRIC INDUSTRIES

2,600.000 NHIL Local 518.000000 0.00 0.00 0.00 1,346,800.0076.980015

Base 6.729019 0.00 0.00 0.00 17,495.45
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COMMON STOCK680526001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHISEIDO CO LTD

3,300.000 NHIL Local 1,393.000000 0.00 0.00 0.00 4,596,900.0076.980001

Base 18.095609 0.00 0.00 0.00 59,715.51

COMMON STOCK680532009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHIZUOKA BANK LTD/THE

7,000.000 NHIL Local 811.000000 0.00 0.00 0.00 5,677,000.0076.979998

Base 10.535204 0.00 0.00 0.00 73,746.43

COMMON STOCK680546009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHOWA DENKO K K

8,000.000 NHIL Local 148.000000 0.00 0.00 0.00 1,184,000.0076.979992

Base 1.922578 0.00 0.00 0.00 15,380.62

COMMON STOCK680554003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSHOWA SHELL SEKIYU KK

16,200.000 NHIL Local 486.000000 0.00 0.00 0.00 7,873,200.0076.979997

Base 6.313328 0.00 0.00 0.00 102,275.92

COMMON STOCK684110000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSTANLEY ELECTRIC CO LTD

3,500.000 NHIL Local 1,027.000000 0.00 0.00 0.00 3,594,500.0076.979994

Base 13.341129 0.00 0.00 0.00 46,693.95

COMMON STOCK685856007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO CHEMICAL CO LTD

16,000.000 NHIL Local 261.000000 0.00 0.00 0.00 4,176,000.0076.979995

Base 3.390491 0.00 0.00 0.00 54,247.86

COMMON STOCK685870008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO ELECTRIC INDUSTRIES

8,100.000 NHIL Local 762.000000 0.00 0.00 0.00 6,172,200.0076.979997

Base 9.898675 0.00 0.00 0.00 80,179.27

COMMON STOCK685873002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO HEAVY INDUSTRIES

10,000.000 NHIL Local 437.000000 0.00 0.00 0.00 4,370,000.0076.980002

Base 5.676799 0.00 0.00 0.00 56,767.99
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COMMON STOCK685882003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO METAL INDUSTRIES

37,000.000 NHIL Local 123.000000 0.00 0.00 0.00 4,551,000.0076.980002

Base 1.597818 0.00 0.00 0.00 59,119.25

COMMON STOCK685884009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO METAL MINING CO LTD

4,000.000 NHIL Local 962.000000 0.00 0.00 0.00 3,848,000.0076.979999

Base 12.496753 0.00 0.00 0.00 49,987.01

COMMON STOCK685890006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO REALTY + DEVELOPMNT

4,000.000 NHIL Local 1,461.000000 0.00 0.00 0.00 5,844,000.0076.980002

Base 18.978955 0.00 0.00 0.00 75,915.82

COMMON STOCK685894008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO CORP

12,800.000 NHIL Local 1,009.000000 0.00 0.00 0.00 12,915,200.0076.979999

Base 13.107301 0.00 0.00 0.00 167,773.45

COMMON STOCK685899007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMITOMO RUBBER INDUSTRIES

4,900.000 NHIL Local 878.000000 0.00 0.00 0.00 4,302,200.0076.980005

Base 11.405559 0.00 0.00 0.00 55,887.24

COMMON STOCK686432006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSURUGA BANK LTD

2,000.000 NHIL Local 718.000000 0.00 0.00 0.00 1,436,000.0076.979983

Base 9.327100 0.00 0.00 0.00 18,654.20

COMMON STOCK686550005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUZUKI MOTOR CORP

11,700.000 NHIL Local 1,530.000000 0.00 0.00 0.00 17,901,000.0076.980000

Base 19.875292 0.00 0.00 0.00 232,540.92

COMMON STOCK686913005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTHK CO LTD

2,300.000 NHIL Local 1,487.000000 0.00 0.00 0.00 3,420,100.0076.980005

Base 19.316704 0.00 0.00 0.00 44,428.42
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COMMON STOCK686930009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTDK CORP

1,600.000 NHIL Local 3,625.000000 0.00 0.00 0.00 5,800,000.0076.979995

Base 47.090156 0.00 0.00 0.00 75,344.25

COMMON STOCK687010009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTAISEI CORP

5,000.000 NHIL Local 204.000000 0.00 0.00 0.00 1,020,000.0076.980028

Base 2.650038 0.00 0.00 0.00 13,250.19

COMMON STOCK687040006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTAKASHIMAYA CO LTD

5,000.000 NHIL Local 558.000000 0.00 0.00 0.00 2,790,000.0076.980000

Base 7.248636 0.00 0.00 0.00 36,243.18

COMMON STOCK687044008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTAKEDA PHARMACEUTICAL CO LTD

8,900.000 NHIL Local 3,190.000000 0.00 0.00 0.00 28,391,000.0076.980000

Base 41.439335 0.00 0.00 0.00 368,810.08

COMMON STOCK687049007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHADVANTEST CORP

3,900.000 NHIL Local 810.000000 0.00 0.00 0.00 3,159,000.0076.980005

Base 10.522213 0.00 0.00 0.00 41,036.63

COMMON STOCK687098004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUBISHI TANABE PHARMA

2,400.000 NHIL Local 1,207.000000 0.00 0.00 0.00 2,896,800.0076.980007

Base 15.679396 0.00 0.00 0.00 37,630.55

COMMON STOCK688050004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTEIJIN LTD

10,000.000 NHIL Local 219.000000 0.00 0.00 0.00 2,190,000.0076.979994

Base 2.844895 0.00 0.00 0.00 28,448.95

COMMON STOCK688507003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTERUMO CORP

1,800.000 NHIL Local 3,710.000000 0.00 0.00 0.00 6,678,000.0076.979996

Base 48.194339 0.00 0.00 0.00 86,749.81
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COMMON STOCK689516003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOBU RAILWAY CO LTD

3,000.000 NHIL Local 382.000000 0.00 0.00 0.00 1,146,000.0076.980019

Base 4.962327 0.00 0.00 0.00 14,886.98

COMMON STOCK689526002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOHOKU ELECTRIC POWER CO INC

3,400.000 NHIL Local 808.000000 0.00 0.00 0.00 2,747,200.0076.980003

Base 10.496232 0.00 0.00 0.00 35,687.19

COMMON STOCK689540003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOKYO ELECTRIC POWER CO INC

13,500.000 NHIL Local 275.000000 0.00 0.00 0.00 3,712,500.0076.980003

Base 3.572356 0.00 0.00 0.00 48,226.81

COMMON STOCK689544005 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOKYO GAS CO LTD

23,000.000 NHIL Local 332.000000 0.00 0.00 0.00 7,636,000.0076.979997

Base 4.312809 0.00 0.00 0.00 99,194.60

COMMON STOCK689567006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOKYO ELECTRON LTD

2,900.000 NHIL Local 3,920.000000 0.00 0.00 0.00 11,368,000.0076.980000

Base 50.922317 0.00 0.00 0.00 147,674.72

COMMON STOCK689576007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOKUYAMA CORPORATION

4,000.000 NHIL Local 238.000000 0.00 0.00 0.00 952,000.0076.979991

Base 3.091713 0.00 0.00 0.00 12,366.85

COMMON STOCK689654002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOKYU CORP

10,000.000 NHIL Local 385.000000 0.00 0.00 0.00 3,850,000.0076.980001

Base 5.001299 0.00 0.00 0.00 50,012.99

COMMON STOCK689702009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOPPAN PRINTING CO LTD

3,000.000 NHIL Local 562.000000 0.00 0.00 0.00 1,686,000.0076.980009

Base 7.300597 0.00 0.00 0.00 21,901.79
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COMMON STOCK689714004 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTORAY INDUSTRIES INC

15,000.000 NHIL Local 578.000000 0.00 0.00 0.00 8,670,000.0076.979997

Base 7.508444 0.00 0.00 0.00 112,626.66

COMMON STOCK689721009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOSHIBA CORP

48,000.000 NHIL Local 313.000000 0.00 0.00 0.00 15,024,000.0076.979998

Base 4.065991 0.00 0.00 0.00 195,167.58

COMMON STOCK689996007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOYO SUISAN KAISHA LTD

1,000.000 NHIL Local 1,881.000000 0.00 0.00 0.00 1,881,000.0076.979994

Base 24.434920 0.00 0.00 0.00 24,434.92

COMMON STOCK690016001 13 Oct 2011 18 Oct 2011 JPY/JP5LOOP CAPITAL MARKETS LLCTOYO KOHAN CO LTD

5,000.000 NHEH Local 315.000000 0.00 945.00 0.00 1,575,945.0076.885000

Base 4.097028 0.00 12.29 0.00 20,497.43

14 Oct 2011 19 Oct 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

24,000.000 NHEH Local 319.166667 0.00 4,596.00 0.00 7,664,596.0077.365000

Base 4.125466 0.00 59.41 0.00 99,070.59

690016001 Total

5,541.00 0.000.0029,000.000 Local 9,240,541.00

Base 0.00 71.70 0.00 119,568.02

COMMON STOCK690021001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHJS GROUP CORP

2,200.000 NHIL Local 1,511.000000 0.00 0.00 0.00 3,324,200.0076.980009

Base 19.628473 0.00 0.00 0.00 43,182.64

COMMON STOCK690026000 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOYO SEIKAN KAISHA LTD

1,000.000 NHIL Local 1,043.000000 0.00 0.00 0.00 1,043,000.0076.980021

Base 13.548970 0.00 0.00 0.00 13,548.97
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COMMON STOCK690028006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOSOH CORP

8,000.000 NHIL Local 210.000000 0.00 0.00 0.00 1,680,000.0076.980001

Base 2.727981 0.00 0.00 0.00 21,823.85

COMMON STOCK690030002 15 Dec 2011 20 Dec 2011 JPY/JP5MERRILL LYNCH PEIRCE FENNER AND SMAZDA MOTOR CORP

78,000.000 NHEB Local 139.076897 0.00 11,932.00 0.00 10,859,930.0077.870000

Base 1.786014 0.00 153.23 0.00 139,462.31

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

46,000.000 NHIL Local 130.000000 0.00 0.00 0.00 5,980,000.0076.980005

Base 1.688750 0.00 0.00 0.00 77,682.51

690030002 Total

11,932.00 0.000.00124,000.000 Local 16,839,930.00

Base 0.00 153.23 0.00 217,144.82

COMMON STOCK690054002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOYOTA INDUSTRIES CORP

5,200.000 NHIL Local 1,991.000000 0.00 0.00 0.00 10,353,200.0076.979998

Base 25.863862 0.00 0.00 0.00 134,492.08

COMMON STOCK690055009 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOYODA GOSEI CO LTD

4,100.000 NHIL Local 1,205.000000 0.00 0.00 0.00 4,940,500.0076.979997

Base 15.653417 0.00 0.00 0.00 64,179.01

COMMON STOCK690058003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOYOTA TSUSHO CORP

2,500.000 NHIL Local 1,220.000000 0.00 0.00 0.00 3,050,000.0076.980001

Base 15.848272 0.00 0.00 0.00 39,620.68

COMMON STOCK690059902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHTOYOTA BOSHOKU CORP

3,100.000 NHIL Local 764.000000 0.00 0.00 0.00 2,368,400.0076.980007

Base 9.924655 0.00 0.00 0.00 30,766.43
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COMMON STOCK690064001 28 Dec 2011 OPEN JPY/JP5MERGER NON CASHTOYOTA MOTOR CORP

4,900.000 NHEH Local 2,891.104897 0.00 0.00 0.00 14,166,414.0083.229998

Base 34.736333 0.00 0.00 0.00 170,208.03

COMMON STOCK691070007 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHUBE INDUSTRIES LTD

9,000.000 NHIL Local 203.000000 0.00 0.00 0.00 1,827,000.0076.979991

Base 2.637049 0.00 0.00 0.00 23,733.44

COMMON STOCK691148001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHUNICHARM CORP

1,600.000 NHIL Local 3,705.000000 0.00 0.00 0.00 5,928,000.0076.980005

Base 48.129381 0.00 0.00 0.00 77,007.01

COMMON STOCK695799908 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHWEST JAPAN RAILWAY CO

1,700.000 NHIL Local 3,285.000000 0.00 0.00 0.00 5,584,500.0076.979997

Base 42.673424 0.00 0.00 0.00 72,544.82

COMMON STOCK698502002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHYAMADA DENKI CO LTD

970.000 NHIL Local 5,680.000000 0.00 0.00 0.00 5,509,600.0076.979997

Base 73.785402 0.00 0.00 0.00 71,571.84

COMMON STOCK698511003 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHYAKULT HONSHA CO LTD

1,000.000 NHIL Local 2,411.000000 0.00 0.00 0.00 2,411,000.0076.980008

Base 31.319820 0.00 0.00 0.00 31,319.82

COMMON STOCK698526001 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHYAMAHA MOTOR CO LTD

7,400.000 NHIL Local 1,020.000000 0.00 0.00 0.00 7,548,000.0076.980002

Base 13.250195 0.00 0.00 0.00 98,051.44

COMMON STOCK698538006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHASTELLAS PHARMA INC

5,300.000 NHIL Local 3,010.000000 0.00 0.00 0.00 15,953,000.0076.979998

Base 39.101066 0.00 0.00 0.00 207,235.65



Prepared by State StreetPage 343

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 STOCK698556008 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHYAMATO HOLDINGS CO LTD

3,100.000 NHIL Local 1,275.000000 0.00 0.00 0.00 3,952,500.0076.979993

Base 16.562745 0.00 0.00 0.00 51,344.51

COMMON STOCK698604006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHYASKAWA ELECTRIC CORP

3,000.000 NHIL Local 630.000000 0.00 0.00 0.00 1,890,000.0076.980005

Base 8.183943 0.00 0.00 0.00 24,551.83

COMMON STOCK698642006 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHYOKOGAWA ELECTRIC CORP

2,700.000 NHIL Local 734.000000 0.00 0.00 0.00 1,981,800.0076.979998

Base 9.534944 0.00 0.00 0.00 25,744.35

COMMON STOCK698644002 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHBANK OF YOKOHAMA LTD/THE

13,000.000 NHIL Local 375.000000 0.00 0.00 0.00 4,875,000.0076.979997

Base 4.871395 0.00 0.00 0.00 63,328.14

COMMON STOCKB01S2K901 03 Oct 2011 06 Oct 2011 JPY/JP5MORGAN STANLEY CO INCORPORATEDJFE SHOJI HOLDINGS INC

48,000.000 NHEH Local 330.657292 0.00 9,522.00 0.00 15,881,072.0076.650000

Base 4.313859 0.00 124.23 0.00 207,189.46

04 Oct 2011 07 Oct 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

10,000.000 NHEH Local 323.920000 0.00 1,943.00 0.00 3,241,143.0076.865000

Base 4.214142 0.00 25.28 0.00 42,166.69

B01S2K901 Total

11,465.00 0.000.0058,000.000 Local 19,122,215.00

Base 0.00 149.51 0.00 249,356.15

COMMON STOCKB02Q32903 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHELECTRIC POWER DEVELOPMENT C

800.000 NHIL Local 2,008.000000 0.00 0.00 0.00 1,606,400.0076.979992

Base 26.084700 0.00 0.00 0.00 20,867.76
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COMMON STOCKB02RK0906 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSEGA SAMMY HOLDINGS INC

1,800.000 NHIL Local 1,506.000000 0.00 0.00 0.00 2,710,800.0076.980003

Base 19.563522 0.00 0.00 0.00 35,214.34

COMMON STOCKB035F6906 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHELPIDA MEMORY INC

3,000.000 NHIL Local 319.000000 0.00 0.00 0.00 957,000.0076.980003

Base 4.143933 0.00 0.00 0.00 12,431.80

COMMON STOCKB05KJP905 13 Oct 2011 18 Oct 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCNEC CAPITAL SOLUTIONS LTD

2,400.000 NHEH Local 1,036.625000 0.00 1,492.00 0.00 2,489,392.0076.885000

Base 13.482799 0.00 19.41 0.00 32,378.12

14 Oct 2011 19 Oct 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

1,500.000 NHEH Local 1,032.866667 0.00 930.00 0.00 1,550,230.0077.365000

Base 13.350568 0.00 12.02 0.00 20,037.87

B05KJP905 Total

2,422.00 0.000.003,900.000 Local 4,039,622.00

Base 0.00 31.43 0.00 52,415.99

COMMON STOCKB05L36902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHDENA CO LTD

1,000.000 NHIL Local 2,302.000000 0.00 0.00 0.00 2,302,000.0076.980003

Base 29.903870 0.00 0.00 0.00 29,903.87

COMMON STOCKB0FS5D909 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSEVEN + I HOLDINGS CO LTD

8,800.000 NHIL Local 2,120.000000 0.00 0.00 0.00 18,656,000.0076.980001

Base 27.539620 0.00 0.00 0.00 242,348.66

COMMON STOCKB0J7D9901 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHDAIICHI SANKYO CO LTD

7,500.000 NHIL Local 1,360.000000 0.00 0.00 0.00 10,200,000.0076.979999

Base 17.666927 0.00 0.00 0.00 132,501.95
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COMMON STOCKB0JDQD905 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNAMCO BANDAI HOLDINGS INC

1,200.000 NHIL Local 1,147.000000 0.00 0.00 0.00 1,376,400.0076.979995

Base 14.899975 0.00 0.00 0.00 17,879.97

COMMON STOCKB0JQTJ900 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMITSUBISHI CHEMICAL HOLDINGS

15,000.000 NHIL Local 418.000000 0.00 0.00 0.00 6,270,000.0076.979997

Base 5.429982 0.00 0.00 0.00 81,449.73

COMMON STOCKB0M0C8905 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSUMCO CORP

4,000.000 NHIL Local 626.000000 0.00 0.00 0.00 2,504,000.0076.979998

Base 8.131983 0.00 0.00 0.00 32,527.93

COMMON STOCKB0WHPP905 08 Dec 2011 13 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INCTORIDOLL.CORP

3,206.000 NHEG Local 746.231753 0.00 3,828.00 0.00 2,396,247.0077.680000

Base 9.606485 0.00 49.28 0.00 30,847.67

09 Dec 2011 14 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

5,179.000 NHEG Local 749.713458 0.00 6,212.00 0.00 3,888,978.0077.590000

Base 9.662501 0.00 80.06 0.00 50,122.15

12 Dec 2011 15 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

4,521.000 NHEG Local 750.813316 0.00 5,431.00 0.00 3,399,858.0077.875000

Base 9.641262 0.00 69.74 0.00 43,657.89

13 Dec 2011 16 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

4,185.000 NHEG Local 744.439427 0.00 4,985.00 0.00 3,120,464.0077.860000

Base 9.561256 0.00 64.03 0.00 40,077.88

14 Dec 2011 19 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

4,690.000 NHEG Local 740.424520 0.00 5,556.00 0.00 3,478,147.0078.080000

Base 9.482896 0.00 71.16 0.00 44,545.94
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15 Dec 2011 20 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

4,489.000 NHEG Local 734.086434 0.00 5,272.00 0.00 3,300,586.0077.965000

Base 9.415589 0.00 67.62 0.00 42,334.20

16 Dec 2011 21 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

4,740.000 NHEG Local 730.733122 0.00 5,542.00 0.00 3,469,217.0077.660000

Base 9.409389 0.00 71.36 0.00 44,671.86

19 Dec 2011 22 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

8,891.000 NHEG Local 751.415589 0.00 10,689.00 0.00 6,691,525.0077.960000

Base 9.638476 0.00 137.11 0.00 85,832.80

20 Dec 2011 26 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

2,971.000 NHEG Local 753.362168 0.00 3,581.00 0.00 2,241,820.0077.770000

Base 9.687054 0.00 46.05 0.00 28,826.28

21 Dec 2011 27 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

5,973.000 NHEG Local 752.526201 0.00 7,192.00 0.00 4,502,031.0078.000000

Base 9.647772 0.00 92.21 0.00 57,718.35

B0WHPP905 Total

58,288.00 0.000.0048,845.000 Local 36,488,873.00

Base 0.00 748.62 0.00 468,635.02

COMMON STOCKB10RB1904 06 Dec 2011 09 Dec 2011 JPY/JP5 4.04LOOP CAPITAL MARKETS LLCINPEX CORP

47.000 NHHJ Local 523,221.574468 0.00 14,754.00 0.00 24,606,168.0077.740000

Base 6,730.403582 0.00 189.79 0.00 316,518.75

COMMON STOCKB1DGKS905 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHYAMAGUCHI FINANCIAL GROUP IN

2,000.000 NHIL Local 752.000000 0.00 0.00 0.00 1,504,000.0076.980009

Base 9.768770 0.00 0.00 0.00 19,537.54
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COMMON STOCKB1FF8P905 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHIDEMITSU KOSAN CO LTD

1,600.000 NHIL Local 7,550.000000 0.00 0.00 0.00 12,080,000.0076.979998

Base 98.077425 0.00 0.00 0.00 156,923.88

COMMON STOCKB1G185909 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHAOZORA BANK LTD

10,000.000 NHIL Local 207.000000 0.00 0.00 0.00 2,070,000.0076.980004

Base 2.689010 0.00 0.00 0.00 26,890.10

COMMON STOCKB1TK1Y907 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHFUKUOKA FINANCIAL GROUP INC

6,000.000 NHIL Local 308.000000 0.00 0.00 0.00 1,848,000.0076.979985

Base 4.001040 0.00 0.00 0.00 24,006.24

COMMON STOCKB23TC1904 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHJ FRONT RETAILING CO LTD

4,000.000 NHIL Local 332.000000 0.00 0.00 0.00 1,328,000.0076.980018

Base 4.312808 0.00 0.00 0.00 17,251.23

COMMON STOCKB249SN902 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHSONY FINANCIAL HOLDINGS INC

1,600.000 NHIL Local 1,205.000000 0.00 0.00 0.00 1,928,000.0076.979989

Base 15.653419 0.00 0.00 0.00 25,045.47

COMMON STOCKB2Q4CL900 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHISETAN MITSUKOSHI HOLDINGS L

3,900.000 NHIL Local 759.000000 0.00 0.00 0.00 2,960,100.0076.980010

Base 9.859703 0.00 0.00 0.00 38,452.84

COMMON STOCKB2Q4CS905 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHMS+AD INSURANCE GROUP HOLDIN

4,200.000 NHIL Local 1,434.000000 0.00 0.00 0.00 6,022,800.0076.980003

Base 18.628214 0.00 0.00 0.00 78,238.50

COMMON STOCKB3FJNX909 06 Dec 2011 09 Dec 2011 JPY/JP5 0.02LOOP CAPITAL MARKETS LLCGREE INC

4,000.000 NHHJ Local 2,521.684000 0.00 6,052.00 0.00 10,092,788.0077.740000

Base 32.437407 0.00 77.85 0.00 129,827.48
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COMMON STOCKB3QX5G903 03 Oct 2011 03 Oct 2011 JPY/JP5MERGER NON CASHTAISHO PHARMACEUTICAL HOLDIN

1,660.000 NHHJ Local 5,399.250000 0.00 0.00 0.00 8,962,755.0087.128724

Base 61.968657 0.00 0.00 0.00 102,867.97

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

400.000 NHIL Local 5,040.000000 0.00 0.00 0.00 2,016,000.0076.980001

Base 65.471550 0.00 0.00 0.00 26,188.62

B3QX5G903 Total

0.00 0.000.002,060.000 Local 10,978,755.00

Base 0.00 0.00 0.00 129,056.59

COMMON STOCKB627LW906 06 Dec 2011 09 Dec 2011 JPY/JP5LOOP CAPITAL MARKETS LLCJX HOLDINGS INC

38,800.000 NHHJ Local 489.352887 0.00 11,392.00 0.00 18,998,284.0077.740000

Base 6.294737 0.00 146.54 0.00 244,382.35

COMMON STOCKB62G7K908 22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASHNKSJ HOLDINGS INC

2,600.000 NHIL Local 1,497.000000 0.00 0.00 0.00 3,892,200.0076.980007

Base 19.446608 0.00 0.00 0.00 50,561.18

COMMON STOCKB63R48903 08 Dec 2011 13 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INCTERA PROBE INC

2,400.000 NHEG Local 923.117500 0.00 3,544.00 0.00 2,219,026.0077.680000

Base 11.883593 0.00 45.62 0.00 28,566.25

09 Dec 2011 14 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

900.000 NHEG Local 914.111111 0.00 1,316.00 0.00 824,016.0077.590000

Base 11.781301 0.00 16.96 0.00 10,620.13

12 Dec 2011 15 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

2,800.000 NHEG Local 970.916786 0.00 4,349.00 0.00 2,722,916.0077.875000

Base 12.467631 0.00 55.85 0.00 34,965.21
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13 Dec 2011 16 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

4,500.000 NHEG Local 979.200000 0.00 7,050.00 0.00 4,413,450.0077.860000

Base 12.576419 0.00 90.55 0.00 56,684.43

14 Dec 2011 19 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

1,600.000 NHEG Local 969.250000 0.00 2,481.00 0.00 1,553,281.0078.080000

Base 12.413550 0.00 31.78 0.00 19,893.46

15 Dec 2011 20 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

3,300.000 NHEG Local 942.150909 0.00 4,974.00 0.00 3,114,072.0077.870000

Base 12.099023 0.00 63.88 0.00 39,990.65

16 Dec 2011 21 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

2,200.000 NHEG Local 915.227273 0.00 3,221.00 0.00 2,016,721.0077.660000

Base 11.785054 0.00 41.48 0.00 25,968.59

19 Dec 2011 22 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

4,200.000 NHEG Local 857.451667 0.00 5,761.00 0.00 3,607,058.0077.960000

Base 10.998610 0.00 73.90 0.00 46,268.06

20 Dec 2011 26 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

1,900.000 NHEG Local 847.379474 0.00 2,575.00 0.00 1,612,596.0077.770000

Base 10.895969 0.00 33.11 0.00 20,735.45

21 Dec 2011 27 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

2,500.000 NHEG Local 858.742800 0.00 3,434.00 0.00 2,150,291.0078.000000

Base 11.009523 0.00 44.03 0.00 27,567.83

22 Dec 2011 28 Dec 2011 JPY/JP5 0.02NOMURA SECURITIES INTERNATIONAL INC

6,200.000 NHEG Local 893.706452 0.00 8,865.00 0.00 5,549,845.0078.135000

Base 11.437979 0.00 113.46 0.00 71,028.92

B63R48903 Total

47,570.00 0.000.0032,500.000 Local 29,783,272.00

Base 0.00 610.62 0.00 382,288.98
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JAPANESE YEN  Total

0.00Local3,193,984.000

0.00Base

0.00

0.00

794,891.00

10,267.51

2,134,934,081.00

27,660,897.18

MALAYSIAN RINGGIT

COMMON STOCK MYR1.603040908 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDPARKSON HOLDINGS BHD

2,300.000 NHIL Local 5.590000 0.00 10.29 16.86 12,884.153.179500

Base 1.758138 0.00 3.24 5.30 4,052.26

COMMON STOCK MYR1.604702001 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDAMMB HOLDINGS BHD

90,300.000 NHIL Local 5.544200 0.00 400.51 350.19 501,391.963.179500

Base 1.743733 0.00 125.97 110.14 157,695.22

COMMON STOCK MYR.5605768902 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDGENTING PLANTATIONS BHD

5,700.000 NHIL Local 8.036000 0.00 36.64 59.74 45,901.583.179500

Base 2.527441 0.00 11.52 18.79 14,436.73

06 Dec 2011 09 Dec 2011 MYR/MY3CABRERA CAPITAL MARKETS LLC

11,500.000 NHIL Local 8.143400 0.00 103.01 122.10 93,874.213.136000

Base 2.596747 0.00 32.85 38.93 29,934.38

605768902 Total

139.65 181.840.0017,200.000 Local 139,775.79

Base 0.00 44.37 57.72 44,371.11

COMMON STOCK MYR1.607574001 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDCIMB GROUP HOLDINGS BHD

209,100.000 NHIL Local 6.739200 0.00 1,127.33 622.75 1,410,916.803.179500

Base 2.119579 0.00 354.56 195.86 443,754.30

COMMON STOCK MYR.01608624904 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDDIGI.COM BHD

151,200.000 NHIL Local 3.672300 0.00 444.20 366.58 556,062.543.179500

Base 1.154993 0.00 139.71 115.29 174,889.93
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06 Dec 2011 09 Dec 2011 MYR/MY3CABRERA CAPITAL MARKETS LLC

91,300.000 NHIL Local 3.651700 0.00 366.74 247.05 334,014.003.136000

Base 1.164445 0.00 116.95 78.78 106,509.57

608624904 Total

810.94 613.630.00242,500.000 Local 890,076.54

Base 0.00 256.66 194.07 281,399.50

COMMON STOCK MYR1.618819908 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDMALAYSIA AIRPORTS HLDGS BHD

2,000.000 NHIL Local 6.156000 0.00 9.85 16.69 12,338.543.179500

Base 1.936153 0.00 3.10 5.25 3,880.65

COMMON STOCK MYR1.624467908 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDRHB CAPITAL BHD

14,500.000 NHIL Local 7.438700 0.00 86.29 140.36 108,087.803.179500

Base 2.339582 0.00 27.14 44.15 33,995.22

COMMON STOCK MYR.1633156906 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDBERJAYA SPORTS TOTO BHD

17,500.000 NHIL Local 4.143500 0.00 58.01 94.75 72,664.013.179500

Base 1.303192 0.00 18.25 29.80 22,853.91

COMMON STOCK MYR1.635988009 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDGAMUDA BHD

49,500.000 NHIL Local 2.992100 0.00 118.49 193.43 148,420.873.179500

Base 0.941060 0.00 37.27 60.83 46,680.57

COMMON STOCK MYR.1643612005 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDYTL CORPORATION BERHAD

127,500.000 NHIL Local 1.389700 0.00 141.75 231.16 177,559.663.179500

Base 0.437081 0.00 44.58 72.70 55,845.15

COMMON STOCK MYR1.643645005 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDHONG LEONG FINANCIAL GROUP

2,800.000 NHIL Local 11.206400 0.00 25.10 41.41 31,444.433.179500

Base 3.524579 0.00 7.89 13.02 9,889.74
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COMMON STOCK MYR1.643689904 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDHONG LEONG BANK BERHAD

16,500.000 NHIL Local 10.204700 0.00 134.70 219.51 168,731.763.179500

Base 3.209530 0.00 42.37 69.04 53,068.65

COMMON STOCK MYR1.645521006 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDIJM CORP BHD

40,700.000 NHIL Local 5.656300 0.00 184.17 269.06 230,664.643.179500

Base 1.778990 0.00 57.92 84.62 72,547.46

COMMON STOCK MYR1.649744000 24 Nov 2011 30 Nov 2011 MYR/MY3 0.01ITG SECURITIES (HK) LTDKUALA LUMPUR KEPONG BHD

26,600.000 NHIL Local 21.306400 0.00 453.40 370.03 567,573.673.179500

Base 6.701179 0.00 142.60 116.38 178,510.35

COMMON STOCK MYR.25653177907 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDPLUS EXPRESSWAYS BHD

112,700.000 NHIL Local 4.447100 0.00 400.95 350.36 501,939.483.179500

Base 1.398679 0.00 126.10 110.19 157,867.43

COMMON STOCK MYR1.655632008 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDMALAYAN BANKING BHD

169,900.000 NHIL Local 8.184000 0.00 1,112.37 617.14 1,392,191.113.179500

Base 2.573990 0.00 349.86 194.10 437,864.79

15 Dec 2011 MYR/MY3AUTREPAT-DIV RE

6,516.000 NHIL Local 7.300798 0.00 0.00 0.00 47,572.003.186450

Base 2.291201 0.00 0.00 0.00 14,929.47

15 Dec 2011 CANCEL MYR/MY3AUTREPAT-DIV RE

-6,516.000 NHIL Local 7.300798 0.00 0.00 0.00 -47,572.003.186450

Base 2.291201 0.00 0.00 0.00 -14,929.47

15 Dec 2011 28 Dec 2011 MYR/MY3AUTREPAT-DIV RE

4,887.000 NHIL Local 7.300798 0.00 0.00 0.00 35,679.003.186450

Base 2.291201 0.00 0.00 0.00 11,197.10
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655632008 Total

1,112.37 617.140.00174,787.000 Local 1,427,870.11

Base 0.00 349.86 194.10 449,061.89

COMMON STOCK MYR1.655651008 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDLAFARGE MALAYAN CEMENT BHD

14,100.000 NHIL Local 6.418400 0.00 72.40 118.15 90,689.993.179500

Base 2.018682 0.00 22.77 37.16 28,523.35

COMMON STOCK MYR.1655664001 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDMMC CORP BHD

14,000.000 NHIL Local 2.439100 0.00 27.32 45.24 34,219.963.179500

Base 0.767133 0.00 8.59 14.23 10,762.69

COMMON STOCK MYR1.655693901 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDALLIANCE FINANCIAL GROUP BHD

1,000.000 NHIL Local 3.503000 0.00 2.80 5.05 3,510.853.179500

Base 1.101746 0.00 0.88 1.59 1,104.21

COMMON STOCK MYR1.0668166002 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDPPB GROUP BERHAD

24,900.000 NHIL Local 16.240000 0.00 323.50 321.31 405,020.813.179500

Base 5.107721 0.00 101.75 101.05 127,385.06

COMMON STOCK MYR.5675234009 24 Nov 2011 30 Nov 2011 MYR/MY3 0.01ITG SECURITIES (HK) LTDBRITISH AMERICAN TOBACCO BHD

5,100.000 NHIL Local 47.073300 0.00 192.06 272.02 240,537.913.179500

Base 14.805252 0.00 60.41 85.55 75,652.75

COMMON STOCK MYR1.686839002 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDTELEKOM MALAYSIA BHD

36,600.000 NHIL Local 4.325700 0.00 126.66 206.50 158,653.783.179500

Base 1.360497 0.00 39.84 64.95 49,898.97

06 Dec 2011 09 Dec 2011 MYR/MY3CABRERA CAPITAL MARKETS LLC

72,000.000 NHIL Local 4.432000 0.00 351.01 295.74 319,750.753.136000

Base 1.413265 0.00 111.93 94.30 101,961.34
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686839002 Total

477.67 502.240.00108,600.000 Local 478,404.53

Base 0.00 151.77 159.25 151,860.31

COMMON STOCK MYR.75686877903 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDSP SETIA BHD

43,400.000 NHIL Local 3.845300 0.00 133.51 217.07 167,236.603.179500

Base 1.209404 0.00 41.99 68.27 52,598.40

COMMON STOCK MYR1.690461009 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDTENAGA NASIONAL BHD

116,700.000 NHIL Local 5.401300 0.00 504.27 389.10 631,225.083.179500

Base 1.698789 0.00 158.60 122.37 198,529.67

COMMON STOCK MYR.5691082002 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDUMW HOLDINGS BHD

100,100.000 NHIL Local 6.701600 0.00 536.66 401.25 671,768.073.179500

Base 2.107753 0.00 168.79 126.20 211,281.04

COMMON STOCK MYR1.0B012W5908 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDPUBLIC BANK BHD FOREIGN MKT

67,300.000 NHIL Local 12.397500 0.00 667.48 450.31 835,469.543.179500

Base 3.899198 0.00 209.93 141.63 262,767.59

COMMON STOCK MYR.5B01GQS904 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDYTL POWER INTERNATIONAL BHD

75,900.000 NHIL Local 1.800100 0.00 109.30 177.99 136,914.883.179500

Base 0.566158 0.00 34.38 55.98 43,061.76

COMMON STOCK MYR.1B03J9L900 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDAIRASIA BHD

50,900.000 NHIL Local 3.604400 0.00 146.77 239.04 183,849.773.179500

Base 1.133637 0.00 46.16 75.18 57,823.48

COMMON STOCK MYR1.B0W1VM900 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDBERJAYA CORP BHD

55,600.000 NHIL Local 0.996300 0.00 44.32 72.62 55,511.223.179500

Base 0.313351 0.00 13.94 22.84 17,459.10
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COMMON STOCK MYR.1B1VXJL905 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDGENTING BHD

103,400.000 NHIL Local 10.167900 0.00 841.09 515.41 1,052,717.363.179500

Base 3.197956 0.00 264.54 162.10 331,095.25

COMMON STOCK MYR.1B1VXKN909 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDGENTING MALAYSIA BHD

145,300.000 NHIL Local 3.832300 0.00 445.47 367.05 557,645.713.179500

Base 1.205315 0.00 140.11 115.44 175,387.86

COMMON STOCK MYR.1B1Y3WG904 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDIOI CORPORATION BHD

149,700.000 NHIL Local 4.952100 0.00 593.06 422.40 742,344.833.179500

Base 1.557509 0.00 186.53 132.85 233,478.48

COMMON STOCK MYR.5B29TTR903 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDSIME DARBY BERHAD

132,100.000 NHIL Local 8.851600 0.00 935.44 550.79 1,170,782.593.179500

Base 2.783960 0.00 294.21 173.23 368,228.52

COMMON STOCK MYR1.B2QZGV905 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDAXIATA GROUP BERHAD

117,900.000 NHIL Local 4.766000 0.00 449.53 368.57 562,729.503.179500

Base 1.498978 0.00 141.38 115.92 176,986.79

COMMON STOCK MYR.5B3FKMY905 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDUEM LAND HOLDINGS BHD

40,900.000 NHIL Local 2.086500 0.00 68.27 111.60 85,517.723.179500

Base 0.656235 0.00 21.47 35.10 26,896.59

COMMON STOCK MYR.2B3YX6Q901 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDBUMI ARMADA BERHAD

91,300.000 NHIL Local 3.919800 0.00 286.30 307.36 358,471.403.179500

Base 1.232835 0.00 90.05 96.67 112,744.58

COMMON STOCK MYR.1B5387L905 24 Nov 2011 30 Nov 2011 MYR/MY3ITG SECURITIES (HK) LTDMAXIS BHD

144,400.000 NHIL Local 5.354100 0.00 618.51 431.94 774,182.493.179500

Base 1.683944 0.00 194.53 135.85 243,491.90
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MALAYSIAN RINGGIT  Total

0.00Local2,749,087.000

0.00Base

10,615.68

3,341.63

12,689.53

3,994.66

15,641,091.02

4,922,592.79

MEXICAN PESO

COMMON STOCK NPV204342000 23 Nov 2011 28 Nov 2011 MXN/MX1 0.01MORGAN STANLEY CO INCORPORATEDALFA S.A.B. A

8,500.000 NHIL Local 159.650800 0.00 1,567.37 0.00 1,358,599.1714.124100

Base 11.303432 0.00 110.97 0.00 96,190.14

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

4,500.000 NHIL Local 158.940000 0.00 0.00 0.00 715,230.0013.997199

Base 11.355129 0.00 0.00 0.00 51,098.08

204342000 Total

1,567.37 0.000.0013,000.000 Local 2,073,829.17

Base 0.00 110.97 0.00 147,288.22

COMMON STOCK NPV214189904 23 Nov 2011 28 Nov 2011 MXN/MX1 0.01MORGAN STANLEY CO INCORPORATEDCOCA COLA FEMSA SAB SER L

7,400.000 NHIL Local 119.423400 0.00 1,020.71 0.00 884,753.8714.144800

Base 8.442919 0.00 72.16 0.00 62,549.76

UNIT NPV224205906 23 Nov 2011 28 Nov 2011 MXN/MX1 0.01MORGAN STANLEY CO INCORPORATEDFOMENTO ECONOMICO MEXICA UBD

63,200.000 NHIL Local 88.125500 0.00 6,432.81 0.00 5,575,964.4114.144800

Base 6.230240 0.00 454.78 0.00 394,205.96

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

21,200.000 NHIL Local 89.530000 0.00 0.00 0.00 1,898,036.0013.997200

Base 6.396279 0.00 0.00 0.00 135,601.12

224205906 Total

6,432.81 0.000.0084,400.000 Local 7,474,000.41

Base 0.00 454.78 0.00 529,807.08
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COMMON STOCK NPV238010904 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDGRUPO TELEVISA SAB SER CPO

66,400.000 NHIL Local 53.917500 0.00 4,135.04 0.00 3,584,257.0414.144800

Base 3.811825 0.00 292.34 0.00 253,397.51

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

33,400.000 NHIL Local 55.410000 0.00 0.00 0.00 1,850,694.0013.997200

Base 3.958649 0.00 0.00 0.00 132,218.87

238010904 Total

4,135.04 0.000.0099,800.000 Local 5,434,951.04

Base 0.00 292.34 0.00 385,616.38

COMMON STOCK NPV238053904 23 Nov 2011 28 Nov 2011 MXN/MX1 0.01MORGAN STANLEY CO INCORPORATEDGRUPO MODELO S.A.B. SER C

12,300.000 NHIL Local 81.879500 0.00 1,163.22 0.00 1,008,281.0714.144800

Base 5.788664 0.00 82.24 0.00 71,282.81

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

10,500.000 NHIL Local 81.400000 0.00 0.00 0.00 854,700.0013.997201

Base 5.815449 0.00 0.00 0.00 61,062.21

238053904 Total

1,163.22 0.000.0022,800.000 Local 1,862,981.07

Base 0.00 82.24 0.00 132,345.02

COMMON STOCK NPV239247901 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDGRUPO BIMBO SAB  SERIES A

50,400.000 NHIL Local 27.049100 0.00 1,574.58 0.00 1,364,849.2214.144800

Base 1.912300 0.00 111.32 0.00 96,491.23

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

20,500.000 NHIL Local 26.910000 0.00 0.00 0.00 551,655.0013.997200

Base 1.922527 0.00 0.00 0.00 39,411.81
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239247901 Total

1,574.58 0.000.0070,900.000 Local 1,916,504.22

Base 0.00 111.32 0.00 135,903.04

COMMON STOCK NPV239345002 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDGRUPO CARSO SAB DE CV SER A1

3,000.000 NHIL Local 32.705000 0.00 113.32 0.00 98,228.3214.124100

Base 2.315546 0.00 8.02 0.00 6,954.66

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

18,100.000 NHIL Local 33.520000 0.00 0.00 0.00 606,712.0013.997200

Base 2.394765 0.00 0.00 0.00 43,345.24

239345002 Total

113.32 0.000.0021,100.000 Local 704,940.32

Base 0.00 8.02 0.00 50,299.90

UNIT NPV240645903 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDCEMEX SAB CPO

348,400.000 NHIL Local 5.591100 0.00 2,249.87 0.00 1,950,189.1114.124100

Base 0.395855 0.00 159.29 0.00 138,075.28

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

73,700.000 NHIL Local 5.870000 0.00 0.00 0.00 432,619.0013.997199

Base 0.419370 0.00 0.00 0.00 30,907.54

240645903 Total

2,249.87 0.000.00422,100.000 Local 2,382,808.11

Base 0.00 159.29 0.00 168,982.82

COMMON STOCK NPV242104909 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDGRUPO FINANCIERO BANORTE O

52,100.000 NHIL Local 45.603500 0.00 2,744.21 0.00 2,378,686.5614.124100

Base 3.228772 0.00 194.29 0.00 168,413.32
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22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

11,700.000 NHIL Local 45.550000 0.00 0.00 0.00 532,935.0013.997200

Base 3.254222 0.00 0.00 0.00 38,074.40

242104909 Total

2,744.21 0.000.0063,800.000 Local 2,911,621.56

Base 0.00 194.29 0.00 206,487.72

COMMON STOCK NPV243476900 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDMEXICHEM SAB DE CV

30,400.000 NHIL Local 44.999300 0.00 1,580.02 0.00 1,369,558.7414.124100

Base 3.185994 0.00 111.87 0.00 96,966.09

COMMON STOCK NPV244820908 23 Nov 2011 28 Nov 2011 MXN/MX1 0.05MORGAN STANLEY CO INCORPORATEDINDUSTRIAS PENOLES SAB DE CV

4,680.000 NHIL Local 590.738600 0.00 3,193.18 0.00 2,767,849.8314.144800

Base 41.763659 0.00 225.75 0.00 195,679.67

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

1,370.000 NHIL Local 609.200000 0.00 0.00 0.00 834,604.0013.997199

Base 43.522993 0.00 0.00 0.00 59,626.50

244820908 Total

3,193.18 0.000.006,050.000 Local 3,602,453.83

Base 0.00 225.75 0.00 255,306.17

COMMON STOCK NPV249191008 23 Nov 2011 28 Nov 2011 MXN/MX1 0.01MORGAN STANLEY CO INCORPORATEDKIMBERLY CLARK DE MEXICO A

1,800.000 NHIL Local 71.068300 0.00 147.75 0.00 128,070.6914.124100

Base 5.031705 0.00 10.46 0.00 9,067.53

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

12,600.000 NHIL Local 72.160000 0.00 0.00 0.00 909,216.0013.997200

Base 5.155317 0.00 0.00 0.00 64,956.99
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249191008 Total

147.75 0.000.0014,400.000 Local 1,037,286.69

Base 0.00 10.46 0.00 74,024.52

COMMON STOCK NPV264367905 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDGRUPO MEXICO SAB DE CV SER B

134,400.000 NHIL Local 34.921500 0.00 5,420.93 0.00 4,698,870.5314.124100

Base 2.472476 0.00 383.81 0.00 332,684.60

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

34,300.000 NHIL Local 36.290000 0.00 0.00 0.00 1,244,747.0013.997199

Base 2.592662 0.00 0.00 0.00 88,928.29

264367905 Total

5,420.93 0.000.00168,700.000 Local 5,943,617.53

Base 0.00 383.81 0.00 421,612.89

COMMON STOCK NPV266747906 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDAMERICA MOVIL SAB DE C SER L

1,389,600.000 NHIL Local 16.226600 0.00 26,043.50 0.00 22,574,526.8614.124100

Base 1.148859 0.00 1,843.91 0.00 1,598,298.43

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

337,100.000 NHIL Local 16.670000 0.00 0.00 0.00 5,619,457.0013.997200

Base 1.190952 0.00 0.00 0.00 401,470.08

266747906 Total

26,043.50 0.000.001,726,700.000 Local 28,193,983.86

Base 0.00 1,843.91 0.00 1,999,768.51

COMMON STOCK282239904 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDGRUPO FINANCIERO INBURSA O

79,700.000 NHIL Local 26.773700 0.00 2,464.61 0.00 2,136,328.5014.144800

Base 1.892830 0.00 174.24 0.00 151,032.78
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COMMON STOCK NPV282388909 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDARCA CONTINENTAL SAB DE CV

13,300.000 NHIL Local 60.598000 0.00 930.88 0.00 806,884.2814.144800

Base 4.284119 0.00 65.81 0.00 57,044.59

COMMON STOCK NPV296708902 23 Nov 2011 28 Nov 2011 MXN/MX1 0.11MORGAN STANLEY CO INCORPORATEDGRUPO ELEKTRA SA

3,090.000 NHIL Local 1,286.683000 0.00 4,592.11 0.00 3,980,442.5814.144800

Base 90.965090 0.00 324.65 0.00 281,406.78

05 Dec 2011 08 Dec 2011 MXN/MX1 0.12MORGAN STANLEY CO INCORPORATED

1,835.000 NHHJ Local 1,399.990900 0.00 2,967.18 0.00 2,571,950.4813.490500

Base 103.776057 0.00 219.95 0.00 190,649.01

296708902 Total

7,559.29 0.000.004,925.000 Local 6,552,393.06

Base 0.00 544.60 0.00 472,055.79

COMMON STOCK NPVB0126X906 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDURBI DESARROLLOS URBANOS SAB

5,600.000 NHIL Local 15.479500 0.00 100.12 0.00 86,785.3214.124100

Base 1.095964 0.00 7.09 0.00 6,144.48

COMMON STOCK NPVB02YZ0905 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDWALMART DE MEXICO SER V

209,000.000 NHIL Local 34.938300 0.00 8,433.93 0.00 7,310,538.6314.124100

Base 2.473666 0.00 597.13 0.00 517,593.24

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

66,700.000 NHIL Local 34.870000 0.00 0.00 0.00 2,325,829.0013.997200

Base 2.491213 0.00 0.00 0.00 166,163.88

B02YZ0905 Total

8,433.93 0.000.00275,700.000 Local 9,636,367.63

Base 0.00 597.13 0.00 683,757.12
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COMMON STOCK NPVB0ZV10902 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHGRUPO AEROPORTUARIO DEL B SH

2,300.000 NHIL Local 46.950000 0.00 0.00 0.00 107,985.0013.997195

Base 3.354243 0.00 0.00 0.00 7,714.76

COMMON STOCK NPVB3QHKH909 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDMINERA FRISCO SAB DE CV A1

12,800.000 NHIL Local 52.183200 0.00 771.48 0.00 668,716.4414.124100

Base 3.694621 0.00 54.62 0.00 47,345.77

22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASH

18,100.000 NHIL Local 54.040000 0.00 0.00 0.00 978,124.0013.997199

Base 3.860772 0.00 0.00 0.00 69,879.98

B3QHKH909 Total

771.48 0.000.0030,900.000 Local 1,646,840.44

Base 0.00 54.62 0.00 117,225.75

COMMON STOCK MXN1.B43FYC902 23 Nov 2011 28 Nov 2011 MXN/MX1MORGAN STANLEY CO INCORPORATEDCOMPARTAMOS SAB DE CV

36,000.000 NHIL Local 18.230900 0.00 758.04 0.00 657,070.4414.124100

Base 1.290765 0.00 53.67 0.00 46,521.23

MEXICAN PESO  Total

0.00Local3,199,975.000

0.00Base

0.00

0.00

78,404.86

5,558.37

87,423,945.09

6,208,454.62

MOROCCAN DIRHAM

COMMON STOCK MAD10.608833901 23 Nov 2011 28 Nov 2011 MAD/MA2 0.21NATEXIS BLEICHROEDER INCATTIJARIWAFA BANK

552.000 NHIL Local 356.355109 0.00 983.54 0.00 197,691.568.377350

Base 42.537928 0.00 117.40 0.00 23,598.34

COMMON STOCK MAD6.B04SJM906 23 Nov 2011 28 Nov 2011 MAD/MA2 0.08NATEXIS BLEICHROEDER INCMAROC TELECOM

7,319.000 NHIL Local 138.568300 0.00 5,070.91 0.00 1,019,252.308.377350

Base 16.540827 0.00 605.31 0.00 121,667.63
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06 Dec 2011 09 Dec 2011 MAD/MA2 0.08NATEXIS BLEICHROEDER INC

1,457.000 NHIL Local 136.617600 0.00 995.26 0.00 200,047.108.349100

Base 16.363153 0.00 119.21 0.00 23,960.32

B04SJM906 Total

6,066.17 0.000.008,776.000 Local 1,219,299.40

Base 0.00 724.52 0.00 145,627.95

COMMON STOCK MAD10.B18R0L904 23 Nov 2011 28 Nov 2011 MAD/MA2 0.04NATEXIS BLEICHROEDER INCDOUJA PROM ADDOHA

802.000 NHIL Local 68.074800 0.00 272.98 0.00 54,868.978.377350

Base 8.126054 0.00 32.59 0.00 6,549.68

MOROCCAN DIRHAM  Total

0.00Local10,130.000

0.00Base

0.00

0.00

7,322.69

874.51

1,471,859.93

175,775.97

NEW ZEALAND DOLLAR

COMMON STOCK NPV612370908 07 Oct 2011 21 Oct 2011 NZD/NZ4AUTREPAT-DIV REAUCKLAND INTL AIRPORT LTD

12,003.000 NHHJ Local 2.294702 0.00 0.00 0.00 27,543.321.288079

Base 1.781492 0.00 0.00 0.00 21,383.25

22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASH

119,626.000 NHIL Local 2.320000 0.00 0.00 0.00 277,532.321.341742

Base 1.729095 0.00 0.00 0.00 206,844.77

612370908 Total

0.00 0.000.00131,629.000 Local 305,075.64

Base 0.00 0.00 0.00 228,228.02
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COMMON STOCK NPV615252905 22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASHCONTACT ENERGY LTD

12,403.000 NHIL Local 5.400000 0.00 0.00 0.00 66,976.201.341742

Base 4.024619 0.00 0.00 0.00 49,917.35

COMMON STOCK616152906 08 Dec 2011 13 Dec 2011 NZD/NZ4UBS SECURITIES ASIA LTDRYMAN HEALTHCARE LTD

39,632.000 NHEG Local 2.625300 0.00 166.47 0.00 104,212.361.293828

Base 2.029095 0.00 128.66 0.00 80,545.76

09 Dec 2011 14 Dec 2011 NZD/NZ4UBS SECURITIES ASIA LTD

206,968.000 NHEG Local 2.639500 0.00 874.07 0.00 547,166.111.293410

Base 2.040730 0.00 675.79 0.00 423,041.50

616152906 Total

1,040.54 0.000.00246,600.000 Local 651,378.47

Base 0.00 804.45 0.00 503,587.26

COMMON STOCK NPV634160907 30 Sep 2011 19 Oct 2011 NZD/NZ4AUTREPAT-DIV REFLETCHER BUILDING LTD

4,533.000 NHHJ Local 7.590999 0.00 0.00 0.00 34,410.001.303186

Base 5.824954 0.00 0.00 0.00 26,404.52

22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASH

41,409.000 NHIL Local 6.000000 0.00 0.00 0.00 248,454.001.341742

Base 4.471799 0.00 0.00 0.00 185,172.71

634160907 Total

0.00 0.000.0045,942.000 Local 282,864.00

Base 0.00 0.00 0.00 211,577.23

NPV UNITS656744901 10 Nov 2011 15 Nov 2011 NZD/NZ4UBS SECURITIES ASIA LTDARGOSY PROPERTY TRUST

241,420.000 NHEG Local 0.810000 0.00 312.88 0.00 195,863.081.288162

Base 0.628803 0.00 242.89 0.00 152,048.48
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11 Nov 2011 16 Nov 2011 NZD/NZ4UBS SECURITIES ASIA LTD

508,780.000 NHEG Local 0.810000 0.00 659.38 0.00 412,771.181.271052

Base 0.637267 0.00 518.77 0.00 324,747.67

656744901 Total

972.26 0.000.00750,200.000 Local 608,634.26

Base 0.00 761.66 0.00 476,796.15

COMMON STOCK NPV669576001 13 Oct 2011 18 Oct 2011 NZD/NZ4 0.01UBS SECURITIES ASIA LTDPORT OF TAURANGA LTD

58,051.000 NHEG Local 9.279500 0.00 861.89 0.00 539,546.141.262706

Base 7.348900 0.00 682.57 0.00 427,293.56

14 Oct 2011 19 Oct 2011 NZD/NZ4 0.01UBS SECURITIES ASIA LTD

3,260.000 NHEG Local 9.539900 0.00 49.76 0.00 31,149.831.247194

Base 7.649091 0.00 39.90 0.00 24,975.93

17 Oct 2011 20 Oct 2011 NZD/NZ4 0.01UBS SECURITIES ASIA LTD

1,089.000 NHEG Local 9.655803 0.00 16.82 0.00 10,531.991.253918

Base 7.700506 0.00 13.41 0.00 8,399.27

18 Oct 2011 21 Oct 2011 NZD/NZ4 0.01UBS SECURITIES ASIA LTD

7,300.000 NHEG Local 9.824000 0.00 114.74 0.00 71,829.941.261352

Base 7.788468 0.00 90.97 0.00 56,946.78

19 Oct 2011 25 Oct 2011 NZD/NZ4 0.01UBS SECURITIES ASIA LTD

4,307.000 NHEG Local 9.850801 0.00 67.88 0.00 42,495.281.253447

Base 7.858969 0.00 54.15 0.00 33,902.73

20 Oct 2011 26 Oct 2011 NZD/NZ4 0.01UBS SECURITIES ASIA LTD

7,593.000 NHEG Local 9.754000 0.00 118.50 0.00 74,180.621.268150

Base 7.691519 0.00 93.44 0.00 58,495.15
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669576001 Total

1,229.59 0.000.0081,600.000 Local 769,733.80

Base 0.00 974.44 0.00 610,013.42

COMMON STOCK NPV682319900 30 Sep 2011 NZD/NZ4AUTREPAT-DIV RESKY CITY ENTERTAINMENT GROUP

10,082.000 NHHJ Local 3.337661 0.00 0.00 0.00 33,650.301.303186

Base 2.561155 0.00 0.00 0.00 25,821.56

30 Sep 2011 CANCEL NZD/NZ4AUTREPAT-DIV RE

-10,082.000 NHHJ Local 3.337661 0.00 0.00 0.00 -33,650.301.303186

Base 2.561155 0.00 0.00 0.00 -25,821.56

07 Oct 2011 07 Oct 2011 NZD/NZ4AUTREPAT-DIV RE

10,082.000 NHHJ Local 3.337661 0.00 0.00 0.00 33,650.301.288079

Base 2.591193 0.00 0.00 0.00 26,124.41

22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASH

91,558.000 NHIL Local 3.480000 0.00 0.00 0.00 318,621.841.341742

Base 2.593643 0.00 0.00 0.00 237,468.78

682319900 Total

0.00 0.000.00101,640.000 Local 352,272.14

Base 0.00 0.00 0.00 263,593.19

COMMON STOCK NPV688143007 22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASHTELECOM CORP OF NEW ZEALAND

88,608.000 NHIL Local 2.485000 0.00 0.00 0.00 220,190.881.341742

Base 1.852070 0.00 0.00 0.00 164,108.21

COMMON STOCK NPVACI00YY29 23 Nov 2011 01 Dec 2011 NZD/NZ48 SPINOFF NON CASHCHORUS LTD

43,891.000 NHHJ Local 2.852278 0.00 0.00 0.00 125,189.351.400756

Base 2.036242 0.00 0.00 0.00 89,372.70
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23 Nov 2011 30 Nov 2011 NZD/NZ47 SPINOFF NON CASH

105.000 NHHJ Local 2.569143 0.00 0.00 0.00 269.761.426330

Base 1.801226 0.00 0.00 0.00 189.13

23 Nov 2011 30 Nov 2011 NZD/NZ47 SPINOFF NON CASH

2,428.000 NHHJ Local 2.225136 0.00 0.00 0.00 5,402.631.481481

Base 1.501967 0.00 0.00 0.00 3,646.78

23 Nov 2011 30 Nov 2011 NZD/NZ47 SPINOFF NON CASH

2,311.000 NHHJ Local 2.411376 0.00 0.00 0.00 5,572.691.387155

Base 1.738361 0.00 0.00 0.00 4,017.35

23 Nov 2011 30 Nov 2011 NZD/NZ47 SPINOFF NON CASH

9,114.000 NHHJ Local 2.334919 0.00 0.00 0.00 21,280.451.369582

Base 1.704841 0.00 0.00 0.00 15,537.92

23 Nov 2011 30 Nov 2011 NZD/NZ47 SPINOFF NON CASH

17,721.000 NHIL Local 2.900876 0.00 0.00 0.00 51,406.421.341742

Base 2.162022 0.00 0.00 0.00 38,313.20

ACI00YY29 Total

0.00 0.000.0075,570.000 Local 209,121.30

Base 0.00 0.00 0.00 151,077.08

NEW ZEALAND DOLLAR  Total

0.00Local1,534,192.000

0.00Base

0.00

0.00

3,242.39

2,540.55

3,466,246.69

2,658,897.91

NORWEGIAN KRONE

COMMON STOCK NOK10.426330007 22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASHDNB ASA

13,638.000 NHIL Local 59.500000 0.00 0.00 0.00 811,461.005.819900

Base 10.223543 0.00 0.00 0.00 139,428.68
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COMMON STOCK NOK6.473249902 15 Dec 2011 20 Dec 2011 NOK/NO3 0.01DEUTSCHE BANK AG LONDONTELENOR ASA

24,370.000 NHEB Local 93.238000 0.00 1,136.11 0.00 2,273,346.175.992450

Base 15.559245 0.00 189.59 0.00 379,368.40

22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASH

6,373.000 NHIL Local 98.000000 0.00 0.00 0.00 624,554.005.819900

Base 16.838778 0.00 0.00 0.00 107,313.53

473249902 Total

1,136.11 0.000.0030,743.000 Local 2,897,900.17

Base 0.00 189.59 0.00 486,681.93

COMMON STOCK NOK10.707039905 29 Nov 2011 02 Dec 2011 NOK/NO3LOOP CAPITAL MARKETS LLCNORSKE SKOGINDUSTRIER ASA

24,302.000 NHEH Local 4.211500 0.00 51.17 0.00 102,399.045.845350

Base 0.720487 0.00 8.75 0.00 17,518.03

30 Nov 2011 05 Dec 2011 NOK/NO3LOOP CAPITAL MARKETS LLC

170,365.000 NHEH Local 4.604100 0.00 392.19 0.00 784,769.695.765900

Base 0.798505 0.00 68.02 0.00 136,105.32

707039905 Total

443.36 0.000.00194,667.000 Local 887,168.73

Base 0.00 76.77 0.00 153,623.35

COMMON STOCK NOK1.7775125909 22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASHYARA INTERNATIONAL ASA

3,325.000 NHIL Local 226.600000 0.00 0.00 0.00 753,445.005.819900

Base 38.935377 0.00 0.00 0.00 129,460.13

COMMON STOCK NOK1.B01VHW902 22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASHRENEWABLE ENERGY CORP ASA

28,842.000 NHIL Local 4.400000 0.00 0.00 0.00 126,904.805.819901

Base 0.756027 0.00 0.00 0.00 21,805.32
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COMMON STOCKB11HK3901 22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASHNORSK HYDRO ASA

22,622.000 NHIL Local 25.790000 0.00 0.00 0.00 583,421.385.819900

Base 4.431348 0.00 0.00 0.00 100,245.95

COMMON STOCKB1VQF4902 22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASHORKLA ASA

20,334.000 NHIL Local 40.510000 0.00 0.00 0.00 823,730.345.819900

Base 6.960600 0.00 0.00 0.00 141,536.85

NORWEGIAN KRONE  Total

0.00Local314,171.000

0.00Base

0.00

0.00

1,579.47

266.36

6,884,031.42

1,172,782.21

PHILIPPINE PESO

COMMON STOCK PHP1.605511906 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCAYALA LAND INC

283,900.000 NHIL Local 15.891900 0.00 9,023.42 1,804.68 4,522,538.5143.465000

Base 0.365625 0.00 207.60 41.52 104,050.12

COMMON STOCK PHP1.606841906 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCABOITIZ EQUITY VENTURES INC

95,900.000 NHIL Local 39.185200 0.00 7,515.72 1,503.15 3,766,879.5543.465000

Base 0.901535 0.00 172.91 34.58 86,664.66

COMMON STOCK PHP10.607496908 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCBANK OF PHILIPPINE ISLANDS

30,570.000 NHIL Local 52.786400 0.00 3,227.36 645.47 1,617,553.0843.465000

Base 1.214458 0.00 74.25 14.85 37,215.07

COMMON STOCK PHP1.614710903 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCALLIANCE GLOBAL GROUP INC

149,100.000 NHIL Local 9.938300 0.00 2,963.60 592.72 1,485,356.8543.465000

Base 0.228651 0.00 68.18 13.64 34,173.63

COMMON STOCK PHP50.628486904 24 Nov 2011 29 Nov 2011 PHP/PH2 0.05DEUTSCHE BANK SECURITIES INCGLOBE TELECOM INC

1,090.000 NHIL Local 995.789000 0.00 2,170.82 434.16 1,088,014.9943.465000

Base 22.910135 0.00 49.94 9.99 25,031.98
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06 Dec 2011 09 Dec 2011 PHP/PH2 0.05CABRERA CAPITAL MARKETS LLC

4,930.000 NHIL Local 998.968600 0.00 9,849.83 1,969.96 4,936,734.9943.475000

Base 22.978001 0.00 226.56 45.31 113,553.42

628486904 Total

12,020.65 2,404.120.006,020.000 Local 6,024,749.98

Base 0.00 276.50 55.30 138,585.40

COMMON STOCK PHP1.645581000 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCINTL CONTAINER TERM SVCS INC

28,450.000 NHIL Local 56.888200 0.00 3,236.94 647.39 1,622,353.6243.465000

Base 1.308828 0.00 74.47 14.89 37,325.52

COMMON STOCK PHP1.647449909 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCJOLLIBEE FOODS CORPORATION

16,930.000 NHIL Local 88.589100 0.00 2,999.63 599.92 1,503,413.0143.465000

Base 2.038171 0.00 69.01 13.80 34,589.05

06 Dec 2011 09 Dec 2011 PHP/PH2CABRERA CAPITAL MARKETS LLC

910.000 NHIL Local 89.423100 0.00 162.75 32.55 81,570.3243.475000

Base 2.056886 0.00 3.74 0.75 1,876.26

647449909 Total

3,162.38 632.470.0017,840.000 Local 1,584,983.33

Base 0.00 72.75 14.55 36,465.31

COMMON STOCK PHP20.651444903 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCMETROPOLITAN BANK + TRUST

730.000 NHIL Local 66.500000 0.00 97.09 19.41 48,661.5043.465000

Base 1.529967 0.00 2.23 0.45 1,119.56

COMMON STOCK PHP5.668566003 24 Nov 2011 29 Nov 2011 PHP/PH2 0.11DEUTSCHE BANK SECURITIES INCPHILIPPINE LONG DISTANCE TEL

2,275.000 NHIL Local 2,342.637402 0.00 10,659.00 2,131.80 5,342,290.8943.465000

Base 53.897099 0.00 245.23 49.05 122,910.18
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06 Dec 2011 09 Dec 2011 PHP/PH2 0.11CABRERA CAPITAL MARKETS LLC

920.000 NHIL Local 2,416.978304 0.00 4,447.24 889.45 2,228,956.7343.475000

Base 55.594671 0.00 102.29 20.45 51,269.85

668566003 Total

15,106.24 3,021.250.003,195.000 Local 7,571,247.62

Base 0.00 347.52 69.50 174,180.03

COMMON STOCK PHP1.681884904 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCSM PRIME HOLDINGS INC

255,900.000 NHIL Local 12.379800 0.00 6,335.98 1,267.20 3,175,594.0043.465000

Base 0.284822 0.00 145.77 29.15 73,060.95

COMMON STOCK PHP1.691951909 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCUNIVERSAL ROBINA CORP

31,230.000 NHIL Local 50.426200 0.00 3,149.62 629.93 1,578,589.7843.465000

Base 1.160156 0.00 72.46 14.49 36,318.64

COMMON STOCK PHP10.B068DB908 24 Nov 2011 29 Nov 2011 PHP/PH2 0.02DEUTSCHE BANK SECURITIES INCSM INVESTMENTS CORP

10,130.000 NHIL Local 528.434300 0.00 10,706.08 2,141.21 5,365,886.7543.465000

Base 12.157697 0.00 246.31 49.26 123,453.05

COMMON STOCK PHP50.B09JBT904 24 Nov 2011 29 Nov 2011 PHP/PH2 0.01DEUTSCHE BANK SECURITIES INCAYALA CORPORATION

12,660.000 NHIL Local 293.031600 0.00 7,419.56 1,483.91 3,718,683.5343.465000

Base 6.741783 0.00 170.70 34.14 85,555.82

COMMON STOCK PHP1.B1GHQN905 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCENERGY DEVELOPMENT CORP

347,100.000 NHIL Local 5.884400 0.00 4,084.95 816.99 2,047,377.1843.465000

Base 0.135382 0.00 93.98 18.80 47,104.04

06 Dec 2011 09 Dec 2011 PHP/PH2CABRERA CAPITAL MARKETS LLC

2,800.000 NHIL Local 6.100000 0.00 34.16 6.83 17,120.9943.475000

Base 0.140311 0.00 0.79 0.16 393.81
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B1GHQN905 Total

4,119.11 823.820.00349,900.000 Local 2,064,498.17

Base 0.00 94.77 18.96 47,497.85

COMMON STOCK PHP1.B1Z9Q9903 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCABOITIZ POWER CORP

105,000.000 NHIL Local 29.557100 0.00 6,206.99 1,241.40 3,110,943.8943.465000

Base 0.680021 0.00 142.80 28.56 71,573.54

06 Dec 2011 09 Dec 2011 PHP/PH2CABRERA CAPITAL MARKETS LLC

32,800.000 NHIL Local 29.686700 0.00 1,947.45 389.49 976,060.7043.475000

Base 0.682845 0.00 44.79 8.96 22,451.08

B1Z9Q9903 Total

8,154.44 1,630.890.00137,800.000 Local 4,087,004.59

Base 0.00 187.59 37.52 94,024.62

COMMON STOCK PHP10.B247XZ903 24 Nov 2011 29 Nov 2011 PHP/PH2 0.01DEUTSCHE BANK SECURITIES INCMANILA ELECTRIC COMPANY

14,560.000 NHIL Local 238.146800 0.00 6,934.83 1,386.97 3,475,739.2143.465000

Base 5.479048 0.00 159.55 31.91 79,966.39

COMMON STOCK PHP5.B56DTZ906 24 Nov 2011 29 Nov 2011 PHP/PH2 0.01DEUTSCHE BANK SECURITIES INCSAN MIGUEL CORP

33,750.000 NHIL Local 126.860000 0.00 8,563.05 1,712.61 4,291,800.6643.465000

Base 2.918670 0.00 197.01 39.40 98,741.53

06 Dec 2011 09 Dec 2011 PHP/PH2 0.01CABRERA CAPITAL MARKETS LLC

6,650.000 NHIL Local 119.252301 0.00 1,586.06 317.21 794,931.0743.475000

Base 2.743009 0.00 36.48 7.29 18,284.79

B56DTZ906 Total

10,149.11 2,029.820.0040,400.000 Local 5,086,731.73

Base 0.00 233.49 46.69 117,026.32
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COMMON STOCK PHP10.B5VJH7900 24 Nov 2011 29 Nov 2011 PHP/PH2DEUTSCHE BANK SECURITIES INCBDO UNIBANK INC

28,000.000 NHIL Local 54.044600 0.00 3,026.50 605.29 1,516,880.5943.465000

Base 1.243405 0.00 69.63 13.93 34,898.90

PHILIPPINE PESO  Total

0.00Local1,496,285.000

0.00Base

23,269.70

535.33

116,348.63

2,676.68

58,313,932.39

1,341,581.84

POLISH ZLOTY

COMMON STOCK PLN1.407732908 23 Nov 2011 28 Nov 2011 PLN/PL3NATEXIS BLEICHROEDER INCBANK MILLENNIUM SA

416.000 NHIL Local 3.740600 0.00 1.56 0.00 1,557.653.363650

Base 1.112066 0.00 0.46 0.00 463.08

COMMON STOCK PLN4.414305904 23 Nov 2011 28 Nov 2011 PLN/PL3 0.07NATEXIS BLEICHROEDER INCBRE BANK SA

462.000 NHIL Local 247.993506 0.00 114.57 0.00 114,687.573.363650

Base 73.727500 0.00 34.06 0.00 34,096.17

COMMON STOCK PLN4.525606901 23 Nov 2011 28 Nov 2011 PLN/PL3 0.02NATEXIS BLEICHROEDER INCBANK HANDLOWY W WARSZAWIE SA

747.000 NHIL Local 65.911300 0.00 49.24 0.00 49,284.983.363650

Base 19.595172 0.00 14.64 0.00 14,652.23

COMMON STOCK PLN10.526325907 23 Nov 2011 28 Nov 2011 PLN/PL3 0.04NATEXIS BLEICHROEDER INCKGHM POLSKA MIEDZ SA

6,141.000 NHIL Local 126.103700 0.00 774.40 0.00 775,177.223.363650

Base 37.490137 0.00 230.23 0.00 230,457.16

COMMON STOCK PLN1.547311902 23 Nov 2011 28 Nov 2011 PLN/PL3 0.04NATEXIS BLEICHROEDER INCBANK PEKAO SA

5,122.000 NHIL Local 133.767601 0.00 685.16 0.00 685,842.813.363650

Base 39.768585 0.00 203.70 0.00 203,898.39

COMMON STOCK PLN3.555255900 23 Nov 2011 28 Nov 2011 PLN/PL3 0.01NATEXIS BLEICHROEDER INCTELEKOMUNIKACJA POLSKA SA

32,057.000 NHIL Local 17.889000 0.00 573.47 0.00 574,041.143.363650

Base 5.318330 0.00 170.49 0.00 170,660.19
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COMMON STOCK581006905 23 Nov 2011 28 Nov 2011 PLN/PL3 0.01NATEXIS BLEICHROEDER INCPOLSKI KONCERN NAFTOWY ORLEN

22,094.000 NHIL Local 37.011300 0.00 817.73 0.00 818,545.393.363650

Base 11.003315 0.00 243.11 0.00 243,350.35

COMMON STOCK PLN1.597895903 23 Nov 2011 28 Nov 2011 PLN/PL3 0.01NATEXIS BLEICHROEDER INCASSECO POLAND SA

1,666.000 NHIL Local 43.724900 0.00 72.85 0.00 72,918.533.363650

Base 12.999242 0.00 21.66 0.00 21,678.39

COMMON STOCK PLN1.712793900 23 Nov 2011 28 Nov 2011 PLN/PL3NATEXIS BLEICHROEDER INCGETIN HOLDING SA

5,746.000 NHIL Local 6.915300 0.00 39.74 0.00 39,775.053.363650

Base 2.055892 0.00 11.81 0.00 11,824.97

COMMON STOCK PLN5.ACI00PVS4 23 Nov 2011 28 Nov 2011 PLN/PL3 0.03NATEXIS BLEICHROEDER INCJASTRZEBSKA SPOLKA WEGLOWA S

1,850.000 NHIL Local 85.801103 0.00 158.73 0.00 158,890.773.363650

Base 25.508333 0.00 47.19 0.00 47,237.60

COMMON STOCK PLN1.B03NGS908 23 Nov 2011 28 Nov 2011 PLN/PL3 0.01NATEXIS BLEICHROEDER INCPKO BANK POLSKI SA

29,860.000 NHIL Local 31.508400 0.00 940.84 0.00 941,781.663.363650

Base 9.367324 0.00 279.71 0.00 279,988.01

COMMON STOCK PLN.03B05755903 23 Nov 2011 28 Nov 2011 PLN/PL3NATEXIS BLEICHROEDER INCSYNTHOS SA

26,474.000 NHIL Local 4.114700 0.00 108.93 0.00 109,041.503.363650

Base 1.223284 0.00 32.38 0.00 32,417.61

COMMON STOCK PLN1.B0B8Z4904 23 Nov 2011 28 Nov 2011 PLN/PL3 0.01NATEXIS BLEICHROEDER INCGRUPA LOTOS SA

6,579.000 NHIL Local 26.080201 0.00 171.58 0.00 171,753.223.363650

Base 7.753542 0.00 51.01 0.00 51,061.56

COMMON STOCK PLN1.B0L911904 23 Nov 2011 28 Nov 2011 PLN/PL3NATEXIS BLEICHROEDER INCPOLSKIE GORNICTWO NAFTOWE I

127,419.000 NHIL Local 3.858000 0.00 491.58 0.00 492,074.083.363650

Base 1.146968 0.00 146.14 0.00 146,291.70
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COMMON STOCK PLN.1B1BFM5907 23 Nov 2011 28 Nov 2011 PLN/PL3NATEXIS BLEICHROEDER INCGLOBE TRADE CENTRE SA

259.000 NHIL Local 8.882400 0.00 2.30 0.00 2,302.843.363650

Base 2.640703 0.00 0.68 0.00 684.63

COMMON STOCK PLN.2B1LGB1905 23 Nov 2011 28 Nov 2011 PLN/PL3NATEXIS BLEICHROEDER INCTVN SA

2,619.000 NHIL Local 9.716400 0.00 25.45 0.00 25,472.703.363650

Base 2.888648 0.00 7.57 0.00 7,572.93

COMMON STOCK NPVB28ZQ2908 23 Nov 2011 28 Nov 2011 PLN/PL3 0.02NATEXIS BLEICHROEDER INCKERNEL HOLDING SA

1,470.000 NHIL Local 63.911000 0.00 93.95 0.00 94,043.123.363650

Base 19.000491 0.00 27.93 0.00 27,958.65

COMMON STOCK PLN.04B2QRCM907 23 Nov 2011 28 Nov 2011 PLN/PL3NATEXIS BLEICHROEDER INCCYFROWY POLSAT SA

3,999.000 NHIL Local 13.225299 0.00 52.89 0.00 52,940.863.363650

Base 3.931830 0.00 15.72 0.00 15,739.11

COMMON STOCK PLN1.B3F97B907 23 Nov 2011 28 Nov 2011 PLN/PL3 0.01NATEXIS BLEICHROEDER INCENEA SA

3,474.000 NHIL Local 18.215700 0.00 63.28 0.00 63,344.623.363650

Base 5.415456 0.00 18.81 0.00 18,832.11

COMMON STOCK PLN10.B544PW909 23 Nov 2011 28 Nov 2011 PLN/PL3 0.01NATEXIS BLEICHROEDER INCPGE SA

31,622.000 NHIL Local 19.787100 0.00 625.71 0.00 626,333.393.363650

Base 5.882628 0.00 186.02 0.00 186,206.47

COMMON STOCK PLN5.B5P7L4905 23 Nov 2011 28 Nov 2011 PLN/PL3NATEXIS BLEICHROEDER INCTAURON POLSKA ENERGIA SA

34,306.000 NHIL Local 5.057900 0.00 173.52 0.00 173,689.843.363650

Base 1.503694 0.00 51.59 0.00 51,637.31

COMMON STOCK PLN1.B63DG2904 23 Nov 2011 28 Nov 2011 PLN/PL3 0.09NATEXIS BLEICHROEDER INCPOWSZECHNY ZAKLAD UBEZPIECZE

2,551.000 NHIL Local 313.184598 0.00 798.93 0.00 799,732.843.363650

Base 93.108557 0.00 237.52 0.00 237,757.45
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POLISH ZLOTY  Total

0.00Local346,933.000

0.00Base

0.00

0.00

6,836.41

2,032.43

6,843,231.78

2,034,466.07

POUND STERLING

COMMON STOCK GBP.5002826006 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHAMEC PLC

18,910.000 NHIL Local 8.780000 0.00 0.00 0.00 166,029.800.639980

Base 13.719179 0.00 0.00 0.00 259,429.67

COMMON STOCK GBP.05004561908 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHANTOFAGASTA PLC

5,408.000 NHIL Local 10.090000 0.00 0.00 0.00 54,566.720.639980

Base 15.766117 0.00 0.00 0.00 85,263.16

COMMON STOCK USD.5005665906 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBHP BILLITON PLC

24,401.000 NHIL Local 17.800000 0.00 0.00 0.00 434,337.800.639980

Base 27.813369 0.00 0.00 0.00 678,674.02

COMMON STOCK005958905 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHARM HOLDINGS PLC

12,604.000 NHIL Local 5.680000 0.00 0.00 0.00 71,590.720.639980

Base 8.875278 0.00 0.00 0.00 111,864.00

COMMON STOCK009049909 12 Oct 2011 17 Oct 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLCBELLWAY PLC

12,421.000 NHEH Local 6.917200 0.00 42.96 430.59 86,392.090.634639

Base 10.899425 0.00 67.69 678.48 136,127.92

13 Oct 2011 18 Oct 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLC

15,587.000 NHEH Local 6.843800 0.00 53.34 534.37 107,262.020.635768

Base 10.764619 0.00 83.90 840.51 168,712.52

009049909 Total

96.30 964.960.0028,008.000 Local 193,654.11

Base 0.00 151.59 1,518.99 304,840.44
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COMMON STOCK GBP.5009616004 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBALFOUR BEATTY PLC

15,666.000 NHIL Local 2.228999 0.00 0.00 0.00 34,919.510.639980

Base 3.482920 0.00 0.00 0.00 54,563.44

REIT GBP.25013670005 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBRITISH LAND CO PLC

13,409.000 NHIL Local 4.541000 0.00 0.00 0.00 60,890.270.639980

Base 7.095534 0.00 0.00 0.00 95,144.02

COMMON STOCK GBP.5014119903 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBRITISH SKY BROADCASTING GRO

14,514.000 NHIL Local 7.100000 0.00 0.00 0.00 103,049.400.639980

Base 11.094097 0.00 0.00 0.00 161,019.72

COMMON STOCK GBP.1015008907 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHTULLOW OIL PLC

15,321.000 NHIL Local 12.600000 0.00 0.00 0.00 193,044.600.639980

Base 19.688115 0.00 0.00 0.00 301,641.61

COMMON STOCK GBP.25016419905 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCEASYJET PLC

17,554.000 NHEH Local 3.688900 0.00 32.38 324.77 65,112.100.634639

Base 5.812596 0.00 51.02 511.74 102,597.07

COMMON STOCK EUR.32018270009 15 Dec 2011 GBP/GBB 0.01DEUTSCHE BANK AG LONDONCRH PLC

9,470.000 NHEB Local 11.131501 0.00 52.71 528.34 105,996.360.645765

Base 17.237696 0.00 81.62 818.16 164,140.76

15 Dec 2011 CANCEL GBP/GBB 0.01DEUTSCHE BANK AG LONDON

-9,470.000 NHEB Local 11.131501 0.00 -52.71 -528.34 -105,996.360.645765

Base 17.237696 0.00 -81.62 -818.16 -164,140.76

15 Dec 2011 21 Dec 2011 GBP/GBB 0.011 DEUTSCHE BANK AG LONDON

9,470.000 NHEB Local 11.131501 0.00 52.71 1,055.70 106,523.720.645765

Base 17.237696 0.00 81.62 1,634.81 164,957.41
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15 Dec 2011 15 Dec 2011 GBP/GBBCUSIP CHANGE

295,770.000 NHEB Local 13.619457 0.00 0.00 0.00 4,028,227.040.645765

Base 21.090423 0.00 0.00 0.00 6,237,914.78

018270009 Total

52.71 1,055.700.00305,240.000 Local 4,134,750.76

Base 0.00 81.62 1,634.81 6,402,872.19

COMMON STOCK GBP.25021623004 15 Dec 2011 20 Dec 2011 GBP/GBBDEUTSCHE BANK AG LONDONAVIVA PLC

34,880.000 NHEB Local 2.905700 0.00 50.67 508.01 101,909.500.645765

Base 4.499624 0.00 78.47 786.68 157,812.05

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

33,608.000 NHIL Local 2.821000 0.00 0.00 0.00 94,808.170.639980

Base 4.407950 0.00 0.00 0.00 148,142.39

021623004 Total

50.67 508.010.0068,488.000 Local 196,717.67

Base 0.00 78.47 786.68 305,954.44

COMMON STOCK GBP1.024054900 08 Sep 2011 06 Oct 2011 GBP/GBB 0.10AUTREPAT-DIV RESCHRODERS PLC

167.000 NHHJ Local 12.854610 0.00 10.84 10.84 2,168.400.624220

Base 20.593076 0.00 17.37 17.37 3,473.78

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

3,951.000 NHIL Local 12.410000 0.00 0.00 0.00 49,031.910.639980

Base 19.391230 0.00 0.00 0.00 76,614.75

024054900 Total

10.84 10.840.004,118.000 Local 51,200.31

Base 0.00 17.37 17.37 80,088.53
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COMMON STOCK026349902 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBAE SYSTEMS PLC

48,069.000 NHIL Local 2.622000 0.00 0.00 0.00 126,036.920.639980

Base 4.097003 0.00 0.00 0.00 196,938.84

COMMON STOCK GBP.25028758902 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBRITISH AMERICAN TOBACCO PLC

23,426.000 NHIL Local 28.470000 0.00 0.00 0.00 666,938.220.639980

Base 44.485765 0.00 0.00 0.00 1,042,123.54

COMMON STOCK GBP.25033450008 13 Oct 2011 18 Oct 2011 GBP/GBB 0.01M RAMSEY KING SECURITIES, INC.FENNER PLC

100,260.000 NHEG Local 3.392400 0.00 476.17 1,701.61 342,299.800.635768

Base 5.335909 0.00 748.97 2,676.46 538,403.63

14 Oct 2011 19 Oct 2011 GBP/GBB 0.01M RAMSEY KING SECURITIES, INC.

11,140.000 NHEG Local 3.399600 0.00 53.02 190.36 38,114.920.632951

Base 5.371032 0.00 83.77 300.75 60,217.81

033450008 Total

529.19 1,891.970.00111,400.000 Local 380,414.72

Base 0.00 832.74 2,977.21 598,621.44

COMMON STOCK GBP.05034521906 30 Nov 2011 05 Dec 2011 GBP/GBBNOMURA INTERNATIONAL PLCFIRSTGROUP PLC

3,233.000 NHEH Local 3.263000 0.00 2.90 53.75 10,605.930.636862

Base 5.123559 0.00 4.55 84.40 16,653.42

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

4,906.000 NHIL Local 3.253999 0.00 0.00 0.00 15,964.120.639980

Base 5.084533 0.00 0.00 0.00 24,944.72

034521906 Total

2.90 53.750.008,139.000 Local 26,570.05

Base 0.00 4.55 84.40 41,598.14
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REIT GBP.25040650004 12 Sep 2011 GBP/GBB 0.06AUTREPAT-DIV REHAMMERSON PLC

970.000 NHHJ Local 3.974340 0.00 39.14 19.57 3,913.820.632391

Base 6.284625 0.00 61.89 30.95 6,188.92

12 Sep 2011 CANCEL GBP/GBB 0.06AUTREPAT-DIV RE

-970.000 NHHJ Local 3.974340 0.00 -39.14 -19.57 -3,913.820.632391

Base 6.284625 0.00 -61.89 -30.95 -6,188.92

12 Sep 2011 13 Oct 2011 GBP/GBB 0.06AUTREPAT-DIV RE

823.000 NHHJ Local 3.978383 0.00 33.24 16.62 3,324.070.632391

Base 6.291018 0.00 52.56 26.28 5,256.35

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

12,766.000 NHIL Local 3.540000 0.00 0.00 0.00 45,191.640.639980

Base 5.531423 0.00 0.00 0.00 70,614.14

040650004 Total

33.24 16.620.0013,589.000 Local 48,515.71

Base 0.00 52.56 26.28 75,870.49

COMMON STOCK USD.5040828907 15 Dec 2011 20 Dec 2011 GBP/GBB 0.01DEUTSCHE BANK AG LONDONSTANDARD CHARTERED PLC

6,060.000 NHEB Local 13.747601 0.00 41.66 417.76 83,769.880.645765

Base 21.288860 0.00 64.51 646.92 129,721.93

23 Sep 2011 USD/GBBAUTREPAT-STK/$ DIV

1,095.000 NHHJ Local 14.802219 0.00 0.00 0.00 16,208.430.639175

Base 23.158319 0.00 0.00 0.00 25,358.36

23 Sep 2011 CANCEL USD/GBBAUTREPAT-STK/$ DIV

-1,095.000 NHHJ Local 14.802219 0.00 0.00 0.00 -16,208.430.639175

Base 23.158319 0.00 0.00 0.00 -25,358.36
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23 Sep 2011 07 Oct 2011 GBP/GBBAUTREPAT-STK/$ DIV

1,095.000 NHHJ Local 14.802219 0.00 0.00 0.00 16,208.430.646245

Base 22.904965 0.00 0.00 0.00 25,080.94

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

25,912.000 NHIL Local 12.670000 0.00 0.00 0.00 328,305.040.639980

Base 19.797494 0.00 0.00 0.00 512,992.66

040828907 Total

41.66 417.760.0033,067.000 Local 428,283.35

Base 0.00 64.51 646.92 667,795.53

COMMON STOCK042504902 30 Nov 2011 05 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLCREXAM PLC

39,207.000 NHEH Local 3.389100 0.00 66.44 665.38 133,608.260.636862

Base 5.321561 0.00 104.32 1,044.78 209,791.54

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

13,219.000 NHIL Local 3.290000 0.00 0.00 0.00 43,490.510.639980

Base 5.140786 0.00 0.00 0.00 67,956.05

042504902 Total

66.44 665.380.0052,426.000 Local 177,098.77

Base 0.00 104.32 1,044.78 277,747.59

COMMON STOCK GBP.01043004902 28 Nov 2011 01 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDPAN AFRICAN RESOURCES PLC

133,700.000 NHHV Local 0.140000 0.00 7.49 94.59 18,820.080.643666

Base 0.217504 0.00 11.64 146.96 29,238.89

29 Nov 2011 06 Dec 2011 GBP/GBB4 INVESTMENT TECHNOLOGY GROUP LTD

133,700.000 NHHV Local 0.141149 0.00 7.55 95.36 18,974.530.640000

Base 0.220545 0.00 11.80 149.00 29,647.70
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30 Nov 2011 06 Dec 2011 GBP/GBB1 INVESTMENT TECHNOLOGY GROUP LTD

108,267.000 NHHV Local 0.150000 0.00 6.50 82.20 16,328.750.636862

Base 0.235530 0.00 10.21 129.07 25,639.38

02 Dec 2011 07 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

25,804.000 NHHV Local 0.157500 0.00 1.63 20.32 4,086.080.641396

Base 0.245558 0.00 2.54 31.68 6,370.60

06 Dec 2011 09 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

22,062.000 NHHV Local 0.157500 0.00 1.39 17.37 3,493.530.641890

Base 0.245369 0.00 2.17 27.06 5,442.57

13 Dec 2011 16 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

95,248.000 NHHV Local 0.152500 0.00 5.81 73.63 14,604.760.644019

Base 0.236794 0.00 9.02 114.33 22,677.53

14 Dec 2011 19 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

129,732.000 NHHV Local 0.141294 0.00 7.33 92.65 18,430.330.647522

Base 0.218207 0.00 11.32 143.08 28,462.86

15 Dec 2011 20 Dec 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

266,400.000 NHHV Local 0.140000 0.00 26.11 187.48 37,509.590.645765

Base 0.216797 0.00 40.43 290.32 58,085.51

16 Dec 2011 21 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

23,443.000 NHHV Local 0.140000 0.00 1.31 16.41 3,299.740.644558

Base 0.217203 0.00 2.03 25.46 5,119.38

20 Dec 2011 23 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

527.000 NHHV Local 0.140000 0.00 0.03 0.37 74.180.638040

Base 0.219422 0.00 0.05 0.58 116.26

22 Dec 2011 29 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

36,491.000 NHHV Local 0.142500 0.00 2.08 26.00 5,228.050.638325

Base 0.223241 0.00 3.26 40.73 8,190.26
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29 Dec 2011 OPEN GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

17,834.000 NHHV Local 0.142500 0.00 1.02 12.71 2,555.080.649963

Base 0.219243 0.00 1.57 19.55 3,931.12

043004902 Total

68.25 719.090.00993,208.000 Local 143,404.70

Base 0.00 106.04 1,117.82 222,922.06

COMMON STOCK GBP.1045449907 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHIMPERIAL TOBACCO GROUP PLC

12,252.000 NHIL Local 22.470000 0.00 0.00 0.00 275,302.440.639980

Base 35.110473 0.00 0.00 0.00 430,173.51

COMMON STOCK GBP1.047640008 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHJOHNSON MATTHEY PLC

4,479.000 NHIL Local 17.840000 0.00 0.00 0.00 79,905.360.639980

Base 27.875872 0.00 0.00 0.00 124,856.03

COMMON STOCK GBP.1053315909 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHCOMPASS GROUP PLC

22,674.000 NHIL Local 5.580000 0.00 0.00 0.00 126,520.920.639980

Base 8.719023 0.00 0.00 0.00 197,695.12

COMMON STOCK USD.5054052907 06 Dec 2011 09 Dec 2011 GBP/GBBJP MORGANSECURITIES LIMITEDHSBC HOLDINGS PLC

133,897.000 NHHJ Local 5.099900 0.00 239.00 3,416.50 686,516.810.641890

Base 7.945131 0.00 372.34 5,322.57 1,069,524.08

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

35,175.000 NHIL Local 4.690000 0.00 0.00 0.00 164,970.750.639980

Base 7.328354 0.00 0.00 0.00 257,774.85

054052907 Total

239.00 3,416.500.00169,072.000 Local 851,487.56

Base 0.00 372.34 5,322.57 1,327,298.93
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COMMON STOCK056039902 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHLEGAL + GENERAL GROUP PLC

108,018.000 NHIL Local 0.998499 0.00 0.00 0.00 107,855.970.639980

Base 1.560203 0.00 0.00 0.00 168,530.22

COMMON STOCK GBP.25060272002 04 Oct 2011 07 Oct 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMORGAN CRUCIBLE COMPANY PLC

111,592.000 NHHV Local 2.241191 0.00 150.06 1,251.49 251,500.530.649308

Base 3.451661 0.00 231.11 1,927.42 387,336.26

COMMON STOCK GBP.1060431004 07 Oct 2011 10 Nov 2011 GBP/GBB 0.02AUTREPAT-DIV REWM MORRISON SUPERMARKETS

1,026.000 NHHJ Local 3.089044 0.00 16.01 16.01 3,201.380.639918

Base 4.827250 0.00 25.02 25.02 5,002.80

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

23,923.000 NHIL Local 3.093999 0.00 0.00 0.00 74,017.760.639980

Base 4.834525 0.00 0.00 0.00 115,656.37

060431004 Total

16.01 16.010.0024,949.000 Local 77,219.14

Base 0.00 25.02 25.02 120,659.17

COMMON STOCK GBP.05062152905 30 Nov 2011 05 Dec 2011 GBP/GBBNOMURA INTERNATIONAL PLCNATIONAL EXPRESS GROUP PLC

8,269.000 NHEH Local 2.100000 0.00 4.78 87.82 17,457.500.636862

Base 3.297418 0.00 7.51 137.89 27,411.75

COMMON STOCK063201008 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHINTERNATIONAL POWER PLC

21,195.000 NHIL Local 3.245000 0.00 0.00 0.00 68,777.780.639980

Base 5.070471 0.00 0.00 0.00 107,468.63

COMMON STOCK066168907 28 Oct 2011 25 Nov 2011 GBP/GBBAUTREPAT-STK/$ DIVRSA INSURANCE GROUP PLC

6,047.000 NHHJ Local 1.155533 0.00 0.00 0.00 6,987.510.622704

Base 1.855670 0.00 0.00 0.00 11,221.24
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22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

50,478.000 NHIL Local 1.052000 0.00 0.00 0.00 53,102.860.639980

Base 1.643801 0.00 0.00 0.00 82,975.81

066168907 Total

0.00 0.000.0056,525.000 Local 60,090.37

Base 0.00 0.00 0.00 94,197.05

COMMON STOCK067312900 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHASSOCIATED BRITISH FOODS PLC

5,987.000 NHIL Local 10.700000 0.00 0.00 0.00 64,060.900.639980

Base 16.719272 0.00 0.00 0.00 100,098.28

COMMON STOCK GBP.25067760009 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHPEARSON PLC

11,047.000 NHIL Local 10.940000 0.00 0.00 0.00 120,854.180.639980

Base 17.094284 0.00 0.00 0.00 188,840.56

COMMON STOCK GBP.1068253004 30 Nov 2011 05 Dec 2011 GBP/GBBNOMURA INTERNATIONAL PLCPERSIMMON PLC

3,745.000 NHEH Local 4.932000 0.00 5.08 93.35 18,568.770.636862

Base 7.744221 0.00 7.98 146.58 29,156.66

REIT GBP.5068343904 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHCAPITAL SHOPPING CENTRES GRO

13,405.000 NHIL Local 2.969000 0.00 0.00 0.00 39,799.450.639980

Base 4.639207 0.00 0.00 0.00 62,188.58

COMMON STOCK GBP.05070995006 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHPRUDENTIAL PLC

32,313.000 NHIL Local 5.710000 0.00 0.00 0.00 184,507.230.639980

Base 8.922154 0.00 0.00 0.00 288,301.56

COMMON STOCK GBP.1071887004 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHRIO TINTO PLC

16,225.000 NHIL Local 30.830000 0.00 0.00 0.00 500,216.750.639980

Base 48.173381 0.00 0.00 0.00 781,613.10
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COMMON STOCK GBP.1073899908 01 Nov 2011 30 Nov 2011 GBP/GBBAUTREPAT-STK/$ DIVOLD MUTUAL PLC

4,375.000 NHHJ Local 1.067435 0.00 0.00 0.00 4,670.030.619540

Base 1.722948 0.00 0.00 0.00 7,537.90

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

74,035.000 NHIL Local 1.049000 0.00 0.00 0.00 77,662.720.639980

Base 1.639114 0.00 0.00 0.00 121,351.78

073899908 Total

0.00 0.000.0078,410.000 Local 82,332.75

Base 0.00 0.00 0.00 128,889.68

COMMON STOCK GBP.25075478008 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHROYAL BANK OF SCOTLAND GROUP

214,191.000 NHIL Local 0.195600 0.00 0.00 0.00 41,895.760.639980

Base 0.305635 0.00 0.00 0.00 65,464.17

COMMON STOCK GBP.5079087003 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHSSE PLC

11,111.000 NHIL Local 12.590000 0.00 0.00 0.00 139,887.490.639980

Base 19.672489 0.00 0.00 0.00 218,581.03

COMMON STOCK GBP.02079737003 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHSERCO GROUP PLC

5,016.000 NHIL Local 4.871000 0.00 0.00 0.00 24,432.940.639980

Base 7.611175 0.00 0.00 0.00 38,177.66

COMMON STOCK USD.25079805909 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBP PLC

250,891.000 NHIL Local 4.400000 0.00 0.00 0.00 1,103,920.400.639980

Base 6.875215 0.00 0.00 0.00 1,724,929.53

28 Nov 2011 19 Dec 2011 GBP/GBBAUTREPAT-STK/$ DIV

10,319.000 NHHJ Local 4.633934 0.00 0.00 0.00 47,817.570.643666

Base 7.199283 0.00 0.00 0.00 74,289.41
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079805909 Total

0.00 0.000.00261,210.000 Local 1,151,737.97

Base 0.00 0.00 0.00 1,799,218.94

COMMON STOCK GBP.01080216906 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHSAGE GROUP PLC/THE

17,730.000 NHIL Local 2.679000 0.00 0.00 0.00 47,498.670.639980

Base 4.186068 0.00 0.00 0.00 74,218.99

COMMON STOCK GBP.1087061008 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHLLOYDS BANKING GROUP PLC

415,518.000 NHIL Local 0.234199 0.00 0.00 0.00 97,314.310.639980

Base 0.365947 0.00 0.00 0.00 152,058.37

COMMON STOCK GBP.25087117008 29 Nov 2011 02 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLCTT ELECTRONICS PLC

66.000 NHEH Local 1.330000 0.00 0.04 0.44 88.260.640000

Base 2.078125 0.00 0.06 0.69 137.91

30 Nov 2011 05 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

22,020.000 NHEH Local 1.420700 0.00 15.64 157.42 31,456.870.636862

Base 2.230782 0.00 24.56 247.18 49,393.54

01 Dec 2011 06 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

9,864.000 NHEH Local 1.411600 0.00 6.96 70.62 14,001.600.637146

Base 2.215505 0.00 10.92 110.84 21,975.50

02 Dec 2011 07 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

25,981.000 NHEH Local 1.413300 0.00 18.36 184.59 36,921.900.641396

Base 2.203475 0.00 28.63 287.80 57,564.91

087117008 Total

41.00 413.070.0057,931.000 Local 82,468.63

Base 0.00 64.17 646.51 129,071.86
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COMMON STOCK GBP.1087628905 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBG GROUP PLC

48,391.000 NHIL Local 12.680000 0.00 0.00 0.00 613,597.880.639980

Base 19.813119 0.00 0.00 0.00 958,776.65

COMMON STOCK GBP.05088470000 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHTESCO PLC

82,843.000 NHIL Local 3.911499 0.00 0.00 0.00 324,040.390.639980

Base 6.111908 0.00 0.00 0.00 506,328.94

02 Dec 2011 OPEN GBP/GBB 0.03AUTREPAT-DIV RE

20,039.000 NHHP Local 3.987373 0.00 403.55 403.55 80,710.070.641396

Base 6.216710 0.00 629.17 629.17 125,835.01

088470000 Total

403.55 403.550.00102,882.000 Local 404,750.46

Base 0.00 629.17 629.17 632,163.95

COMMON STOCK USD.2092232909 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHSMITH + NEPHEW PLC

10,062.000 NHIL Local 5.745000 0.00 0.00 0.00 57,806.190.639980

Base 8.976843 0.00 0.00 0.00 90,324.99

COMMON STOCK GBP.25092528900 31 Oct 2011 03 Nov 2011 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXGLAXOSMITHKLINE PLC

124,108.000 NHHP Local 14.052700 0.00 1,744.05 8,721.16 1,754,517.710.619540

Base 22.682474 0.00 2,815.07 14,076.83 2,831,968.41

15 Dec 2011 20 Dec 2011 GBP/GBB 0.01DEUTSCHE BANK AG LONDON

13,580.000 NHEB Local 14.479700 0.00 98.31 984.66 197,717.300.645765

Base 22.422553 0.00 152.24 1,524.80 306,175.31

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

58,577.000 NHIL Local 13.575000 0.00 0.00 0.00 795,182.780.639980

Base 21.211600 0.00 0.00 0.00 1,242,511.91
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092528900 Total

1,842.36 9,705.820.00196,265.000 Local 2,747,417.79

Base 0.00 2,967.31 15,601.63 4,380,655.63

COMMON STOCK USD.25098952906 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHASTRAZENECA PLC

20,561.000 NHIL Local 28.065000 0.00 0.00 0.00 577,044.470.639980

Base 43.852933 0.00 0.00 0.00 901,660.16

COMMON STOCK GBP.05309135903 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBT GROUP PLC

87,715.000 NHIL Local 1.810000 0.00 0.00 0.00 158,764.150.639980

Base 2.828213 0.00 0.00 0.00 248,076.74

COMMON STOCK USD1.311924906 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHLONMIN PLC

1,570.000 NHIL Local 9.790000 0.00 0.00 0.00 15,370.300.639980

Base 15.297350 0.00 0.00 0.00 24,016.84

COMMON STOCK312152903 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHCARNIVAL PLC

2,154.000 NHIL Local 20.750000 0.00 0.00 0.00 44,695.500.639980

Base 32.422888 0.00 0.00 0.00 69,838.90

COMMON STOCK GBP.25312748908 15 Dec 2011 20 Dec 2011 GBP/GBBDEUTSCHE BANK AG LONDONMARKS + SPENCER GROUP PLC

36,200.000 NHEB Local 3.113800 0.00 56.37 564.88 113,340.810.645765

Base 4.821878 0.00 87.29 874.75 175,514.02

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

23,719.000 NHIL Local 3.115999 0.00 0.00 0.00 73,908.400.639980

Base 4.868901 0.00 0.00 0.00 115,485.49

312748908 Total

56.37 564.880.0059,919.000 Local 187,249.21

Base 0.00 87.29 874.75 290,999.51
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COMMON STOCK GBP.25313486904 06 Dec 2011 09 Dec 2011 GBP/GBBJP MORGANSECURITIES LIMITEDBARCLAYS PLC

160,281.000 NHHJ Local 1.899400 0.00 106.55 1,523.72 306,068.000.641890

Base 2.959074 0.00 165.99 2,373.80 476,823.13

COMMON STOCK USD.5314110909 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHXSTRATA PLC

24,378.000 NHIL Local 8.881000 0.00 0.00 0.00 216,501.020.639980

Base 13.876996 0.00 0.00 0.00 338,293.41

COMMON STOCK317430908 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBURBERRY GROUP PLC

5,686.000 NHIL Local 11.820000 0.00 0.00 0.00 67,208.520.639980

Base 18.469326 0.00 0.00 0.00 105,016.59

REIT GBP.1318094901 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHLAND SECURITIES GROUP PLC

12,768.000 NHIL Local 6.445000 0.00 0.00 0.00 82,289.760.639980

Base 10.070627 0.00 0.00 0.00 128,581.77

05 Dec 2011 GBP/GBBAUTREPAT-STK/$ DIV

4.000 NHHJ Local 750.257500 0.00 0.00 0.00 3,001.030.637430

Base 1,177.003749 0.00 0.00 0.00 4,708.01

05 Dec 2011 CANCEL GBP/GBBAUTREPAT-STK/$ DIV

-4.000 NHHJ Local 750.257500 0.00 0.00 0.00 -3,001.030.637430

Base 1,177.003749 0.00 0.00 0.00 -4,708.01

05 Dec 2011 GBP/GBBAUTREPAT-STK/$ DIV

4.000 NHHJ Local 750.257500 0.00 0.00 0.00 3,001.030.637430

Base 1,177.003749 0.00 0.00 0.00 4,708.01

05 Dec 2011 CANCEL GBP/GBBAUTREPAT-STK/$ DIV

-4.000 NHHJ Local 750.257500 0.00 0.00 0.00 -3,001.030.637430

Base 1,177.003749 0.00 0.00 0.00 -4,708.01
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05 Dec 2011 OPEN GBP/GBBAUTREPAT-STK/$ DIV

457.000 NHHJ Local 6.566805 0.00 0.00 0.00 3,001.030.637430

Base 10.302002 0.00 0.00 0.00 4,708.01

318094901 Total

0.00 0.000.0013,225.000 Local 85,290.79

Base 0.00 0.00 0.00 133,289.78

COMMON STOCK GBP.1320898901 30 Nov 2011 05 Dec 2011 GBP/GBB 0.02LOOP CAPITAL MARKETS LLCNEXT PLC

954.000 NHEH Local 26.429700 0.00 12.61 127.07 25,353.610.636862

Base 41.499885 0.00 19.80 199.52 39,810.21

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

3,098.000 NHIL Local 26.910000 0.00 0.00 0.00 83,367.180.639980

Base 42.048189 0.00 0.00 0.00 130,265.29

320898901 Total

12.61 127.070.004,052.000 Local 108,720.79

Base 0.00 19.80 199.52 170,075.50

COMMON STOCK331952903 15 Dec 2011 20 Dec 2011 GBP/GBBDEUTSCHE BANK AG LONDONKINGFISHER PLC

52,690.000 NHEB Local 2.410400 0.00 63.50 636.34 127,703.820.645765

Base 3.732627 0.00 98.33 985.41 197,755.87

21 Oct 2011 18 Nov 2011 GBP/GBB 0.02AUTREPAT-DIV RE

1,113.000 NHHJ Local 2.547484 0.00 14.32 14.32 2,863.990.627195

Base 4.061710 0.00 22.83 22.83 4,566.35

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

27,452.000 NHIL Local 2.455999 0.00 0.00 0.00 67,422.110.639980

Base 3.837618 0.00 0.00 0.00 105,350.34
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331952903 Total

77.82 650.660.0081,255.000 Local 197,989.92

Base 0.00 121.16 1,008.24 307,672.56

COMMON STOCK USD.1332770908 12 Dec 2011 15 Dec 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCVEDANTA RESOURCES PLC

59,600.000 NHHV Local 10.690972 0.00 382.31 3,186.91 640,751.150.641190

Base 16.673641 0.00 596.25 4,970.31 999,315.57

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

1,608.000 NHIL Local 9.475000 0.00 0.00 0.00 15,235.800.639980

Base 14.805149 0.00 0.00 0.00 23,806.68

332770908 Total

382.31 3,186.910.0061,208.000 Local 655,986.95

Base 0.00 596.25 4,970.31 1,023,122.25

COMMON STOCK GBP.1338721905 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHICAP PLC

7,624.000 NHIL Local 3.272999 0.00 0.00 0.00 24,953.350.639980

Base 5.114221 0.00 0.00 0.00 38,990.83

COMMON STOCKACI00UHJ9 30 Nov 2011 05 Dec 2011 GBP/GBBNOMURA INTERNATIONAL PLCSTAGECOACH GROUP PLC

4,346.000 NHEH Local 2.507000 0.00 3.00 55.48 10,953.900.636862

Base 3.936489 0.00 4.71 87.11 17,199.80

10 Oct 2011 10 Oct 2011 GBP/GBBREVERSE SPLIT NON CASH

81,777.000 NHEH Local 2.035571 0.00 0.00 0.00 166,462.960.611365

Base 3.329553 0.00 0.00 0.00 272,280.98

ACI00UHJ9 Total

3.00 55.480.0086,123.000 Local 177,416.86

Base 0.00 4.71 87.11 289,480.78
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COMMON STOCKB019KW907 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHSAINSBURY (J) PLC

15,272.000 NHIL Local 2.918000 0.00 0.00 0.00 44,563.700.639980

Base 4.559517 0.00 0.00 0.00 69,632.95

COMMON STOCK USD.05B01C3S908 06 Dec 2011 09 Dec 2011 GBP/GBB 0.04INVESTMENT TECHNOLOGY GROUP LTDRANDGOLD RESOURCES LTD

371.000 NHHJ Local 66.491806 0.00 8.63 1.00 24,678.090.641890

Base 103.587540 0.00 13.44 1.56 38,445.98

COMMON STOCK GBP.25B01FLG907 19 Oct 2011 19 Oct 2011 GBP/GBB 0.05AUTREPAT-DIV REG4S PLC

932.000 NHHJ Local 2.822886 0.00 26.71 13.35 2,670.990.632951

Base 4.459881 0.00 42.20 21.09 4,219.90

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

18,533.000 NHIL Local 2.333000 0.00 0.00 0.00 43,237.490.639980

Base 3.645426 0.00 0.00 0.00 67,560.69

B01FLG907 Total

26.71 13.350.0019,465.000 Local 45,908.48

Base 0.00 42.20 21.09 71,780.59

REIT GBP.125B01FLL906 30 Nov 2011 05 Dec 2011 GBP/GBBNOMURA INTERNATIONAL PLCGREAT PORTLAND ESTATES PLC

4,082.000 NHEH Local 3.525000 0.00 3.96 72.95 14,465.960.636862

Base 5.534951 0.00 6.22 114.55 22,714.43

COMMON STOCKB033F2900 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHCENTRICA PLC

57,488.000 NHIL Local 2.861000 0.00 0.00 0.00 164,473.170.639980

Base 4.470452 0.00 0.00 0.00 256,997.36

COMMON STOCKB0744B906 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHBUNZL PLC

10,098.000 NHIL Local 7.785000 0.00 0.00 0.00 78,612.930.639980

Base 12.164442 0.00 0.00 0.00 122,836.54
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COMMON STOCKB07KD3908 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHCOBHAM PLC

12,034.000 NHIL Local 1.714000 0.00 0.00 0.00 20,626.280.639980

Base 2.678208 0.00 0.00 0.00 32,229.56

COMMON STOCKB08SNH908 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHNATIONAL GRID PLC

47,327.000 NHIL Local 6.290000 0.00 0.00 0.00 297,686.830.639980

Base 9.828432 0.00 0.00 0.00 465,150.21

16 Dec 2011 GBP/GBBAUTREPAT-STK/$ DIV

3,406.000 NHHJ Local 6.318479 0.00 0.00 0.00 21,520.740.646120

Base 9.779111 0.00 0.00 0.00 33,307.65

16 Dec 2011 CANCEL GBP/GBBAUTREPAT-STK/$ DIV

-3,406.000 NHHJ Local 6.318479 0.00 0.00 0.00 -21,520.740.646120

Base 9.779111 0.00 0.00 0.00 -33,307.65

16 Dec 2011 OPEN GBP/GBBAUTREPAT-STK/$ DIV

3,506.000 NHHJ Local 6.138260 0.00 0.00 0.00 21,520.740.644558

Base 9.523208 0.00 0.00 0.00 33,388.37

B08SNH908 Total

0.00 0.000.0050,833.000 Local 319,207.57

Base 0.00 0.00 0.00 498,538.58

COMMON STOCKB09LSH907 28 Nov 2011 01 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTDINMARSAT PLC

1,200.000 NHHV Local 4.102833 0.00 1.97 24.62 4,949.990.643666

Base 6.374165 0.00 3.06 38.25 7,690.31

01 Dec 2011 06 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

6,600.000 NHHV Local 4.248002 0.00 11.21 141.18 28,189.200.637146

Base 6.667235 0.00 17.59 221.58 44,242.92
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02 Dec 2011 07 Dec 2011 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) L

6,200.000 NHHV Local 4.379152 0.00 13.58 136.83 27,301.150.641396

Base 6.827532 0.00 21.17 213.33 42,565.20

05 Dec 2011 08 Dec 2011 GBP/GBBCREDIT SUISSE SECURITIES (EUROPE) L

17,900.000 NHHV Local 4.377951 0.00 39.18 393.03 78,797.530.637430

Base 6.868128 0.00 61.47 616.59 123,617.54

06 Dec 2011 09 Dec 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

16,400.000 NHHV Local 4.280633 0.00 28.08 351.01 70,581.470.641890

Base 6.668795 0.00 43.75 546.84 109,958.82

07 Dec 2011 12 Dec 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

18,100.000 NHHV Local 4.244356 0.00 30.73 384.11 77,237.680.637308

Base 6.659819 0.00 48.22 602.71 121,193.65

08 Dec 2011 13 Dec 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

22,600.000 NHHV Local 4.234505 0.00 38.28 478.50 96,216.590.639693

Base 6.619589 0.00 59.84 748.02 150,410.57

09 Dec 2011 14 Dec 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

23,100.000 NHHV Local 4.274045 0.00 39.49 493.65 99,263.580.639366

Base 6.684817 0.00 61.76 772.09 155,253.14

12 Dec 2011 15 Dec 2011 GBP/GBBMERRILL LYNCH INTERNATIONAL

16,400.000 NHHV Local 3.988622 0.00 26.17 327.07 65,766.640.641190

Base 6.220655 0.00 40.81 510.10 102,569.66

13 Dec 2011 16 Dec 2011 GBP/GBBJP MORGANSECURITIES LIMITED

9,300.000 NHHV Local 4.031555 0.00 18.75 188.56 37,700.770.644019

Base 6.259994 0.00 29.11 292.79 58,539.84

B09LSH907 Total

247.44 2,918.560.00137,800.000 Local 586,004.60

Base 0.00 386.78 4,562.30 916,041.65
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COMMON STOCK GBP.2B0HZPV909 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHKAZAKHMYS PLC

4,079.000 NHIL Local 8.075001 0.00 0.00 0.00 32,937.930.639980

Base 12.617582 0.00 0.00 0.00 51,467.12

COMMON STOCKB0SWJX907 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHLONDON STOCK EXCHANGE GROUP

2,796.000 NHIL Local 7.890000 0.00 0.00 0.00 22,060.440.639980

Base 12.328509 0.00 0.00 0.00 34,470.51

COMMON STOCKB0ZSH6909 10 Nov 2011 08 Dec 2011 GBP/GBB 0.01AUTREPAT-DIV RELADBROKES PLC

172.000 NHHJ Local 1.306046 0.00 1.13 1.13 226.900.627530

Base 2.081249 0.00 1.80 1.80 361.58

COMMON STOCKB126KH903 20 Dec 2011 23 Dec 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCDEBENHAMS PLC

26,575.000 NHHV Local 0.562473 0.00 8.97 75.74 15,032.430.638040

Base 0.881564 0.00 14.06 118.71 23,560.33

21 Dec 2011 28 Dec 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

121,528.000 NHHV Local 0.561520 0.00 40.94 342.20 68,623.540.637775

Base 0.880436 0.00 64.19 536.55 107,598.35

B126KH903 Total

49.91 417.940.00148,103.000 Local 83,655.97

Base 0.00 78.25 655.26 131,158.68

COMMON STOCK GBP.05B1528L904 26 Oct 2011 31 Oct 2011 GBP/GBBJP MORGANSECURITIES LIMITEDMAY GURNEY INTEGRATED SERVIC

3,093.000 NHHV Local 2.869735 0.00 4.44 44.40 8,924.930.628792

Base 4.563886 0.00 7.06 70.61 14,193.77

21 Nov 2011 24 Nov 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

1,454.000 NHHV Local 2.750000 0.00 1.60 19.99 4,020.090.638549

Base 4.306639 0.00 2.51 31.31 6,295.66
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23 Nov 2011 28 Nov 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

817.000 NHHV Local 2.750000 0.00 0.90 11.23 2,258.880.644662

Base 4.265801 0.00 1.40 17.42 3,503.98

30 Nov 2011 06 Dec 2011 GBP/GBB1 INVESTMENT TECHNOLOGY GROUP LTD

1,355.000 NHHV Local 2.850000 0.00 1.54 19.31 3,882.600.636862

Base 4.475067 0.00 2.42 30.32 6,096.45

01 Dec 2011 07 Dec 2011 GBP/GBB1 INVESTMENT TECHNOLOGY GROUP LTD

14,200.000 NHHV Local 2.888526 0.00 16.41 206.09 41,239.570.637146

Base 4.533539 0.00 25.76 323.46 64,725.46

20 Dec 2011 28 Dec 2011 GBP/GBB5 INVESTMENT TECHNOLOGY GROUP LTD

1,460.000 NHHV Local 2.795000 0.00 1.63 20.40 4,102.730.638040

Base 4.380603 0.00 2.55 31.97 6,430.21

B1528L904 Total

26.52 321.420.0022,379.000 Local 64,428.80

Base 0.00 41.70 505.09 101,245.53

COMMON STOCKB16GWD903 15 Dec 2011 20 Dec 2011 GBP/GBBDEUTSCHE BANK AG LONDONVODAFONE GROUP PLC

127,200.000 NHEB Local 1.749700 0.00 111.28 1,114.37 223,787.490.645765

Base 2.709500 0.00 172.32 1,725.66 346,546.33

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

605,893.000 NHIL Local 1.687999 0.00 0.00 0.00 1,022,747.380.639980

Base 2.637581 0.00 0.00 0.00 1,598,092.73

B16GWD903 Total

111.28 1,114.370.00733,093.000 Local 1,246,534.87

Base 0.00 172.32 1,725.66 1,944,639.06
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COMMON STOCK GBP.1B16KPT907 28 Oct 2011 18 Nov 2011 GBP/GBBAUTREPAT-STK/$ DIVSTANDARD LIFE PLC

3,116.000 NHHJ Local 1.961171 0.00 0.00 0.00 6,111.010.622704

Base 3.149443 0.00 0.00 0.00 9,813.67

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

31,884.000 NHIL Local 1.892000 0.00 0.00 0.00 60,324.530.639980

Base 2.956342 0.00 0.00 0.00 94,260.02

B16KPT907 Total

0.00 0.000.0035,000.000 Local 66,435.54

Base 0.00 0.00 0.00 104,073.69

COMMON STOCKB17BBQ907 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHINVESTEC PLC

8,411.000 NHIL Local 3.330000 0.00 0.00 0.00 28,008.630.639980

Base 5.203287 0.00 0.00 0.00 43,764.85

COMMON STOCKB18V86900 30 Nov 2011 05 Dec 2011 GBP/GBBNOMURA INTERNATIONAL PLCPENNON GROUP PLC

1,800.000 NHEH Local 7.175000 0.00 3.87 64.58 12,983.450.636862

Base 11.266177 0.00 6.08 101.40 20,386.60

COMMON STOCK GBP.1B19DVX904 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHINVENSYS PLC

26,550.000 NHIL Local 1.871000 0.00 0.00 0.00 49,675.050.639980

Base 2.923529 0.00 0.00 0.00 77,619.69

COMMON STOCK USD.1B19NLV907 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHEXPERIAN PLC

17,241.000 NHIL Local 7.810000 0.00 0.00 0.00 134,652.210.639980

Base 12.203506 0.00 0.00 0.00 210,400.65

COMMON STOCK GBP.05B1CL52909 29 Nov 2011 02 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLCLAMPRELL PLC

10,922.000 NHEH Local 2.650400 0.00 14.47 1.00 28,963.140.640000

Base 4.141250 0.00 22.61 1.56 45,254.91
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30 Nov 2011 05 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

24,108.000 NHEH Local 2.781600 0.00 33.53 1.00 67,093.340.636862

Base 4.367665 0.00 52.65 1.57 105,349.89

01 Dec 2011 06 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

13,272.000 NHEH Local 2.745300 0.00 18.22 1.00 36,454.840.637146

Base 4.308746 0.00 28.60 1.57 57,215.83

02 Dec 2011 07 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

15,525.000 NHEH Local 2.784400 0.00 21.61 1.00 43,250.420.641396

Base 4.341156 0.00 33.69 1.56 67,431.70

B1CL52909 Total

87.83 4.000.0063,827.000 Local 175,761.74

Base 0.00 137.55 6.26 275,252.33

COMMON STOCK EUR.2B1CRLC906 20 Oct 2011 25 Oct 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMONDI PLC

93,300.000 NHHV Local 4.552508 0.00 254.85 2,124.74 427,128.580.635950

Base 7.158594 0.00 400.74 3,341.05 671,638.62

30 Nov 2011 05 Dec 2011 GBP/GBBNOMURA INTERNATIONAL PLC

4,000.000 NHEH Local 4.574000 0.00 5.49 91.48 18,392.970.636862

Base 7.182090 0.00 8.62 143.64 28,880.62

B1CRLC906 Total

260.34 2,216.220.0097,300.000 Local 445,521.55

Base 0.00 409.36 3,484.69 700,519.24

COMMON STOCKB1FH8J905 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHSEVERN TRENT PLC

3,482.000 NHIL Local 15.510000 0.00 0.00 0.00 54,005.820.639980

Base 24.235132 0.00 0.00 0.00 84,386.73
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COMMON STOCK GBP.25B1FW50906 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCHOCHSCHILD MINING PLC

48,143.000 NHEH Local 4.699500 0.00 113.12 1,132.24 227,493.390.634639

Base 7.404997 0.00 178.24 1,784.07 358,461.09

26 Oct 2011 31 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

45,381.000 NHEH Local 4.535000 0.00 102.90 1,030.01 206,935.750.628792

Base 7.212242 0.00 163.65 1,638.08 329,100.48

B1FW50906 Total

216.02 2,162.250.0093,524.000 Local 434,429.14

Base 0.00 341.89 3,422.15 687,561.57

COMMON STOCKB1KJJ4906 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHWHITBREAD PLC

2,686.000 NHIL Local 15.560000 0.00 0.00 0.00 41,794.160.639980

Base 24.313261 0.00 0.00 0.00 65,305.42

09 Dec 2011 OPEN GBP/GBBAUTREPAT-STK/$ DIV

119.000 NHHJ Local 16.844117 0.00 0.00 0.00 2,004.450.639754

Base 26.329053 0.00 0.00 0.00 3,133.16

B1KJJ4906 Total

0.00 0.000.002,805.000 Local 43,798.61

Base 0.00 0.00 0.00 68,438.58

COMMON STOCK USD.01B1P8H4907 10 Nov 2011 15 Nov 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INCGEM DIAMONDS LTD

28,674.000 NHEG Local 2.306200 0.00 106.80 331.17 66,565.950.627530

Base 3.675043 0.00 170.19 527.74 106,076.12

11 Nov 2011 16 Nov 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

12,938.000 NHEG Local 2.314900 0.00 48.92 149.99 30,149.090.621987

Base 3.721782 0.00 78.65 241.15 48,472.22
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14 Nov 2011 17 Nov 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

66,220.000 NHEG Local 2.344000 0.00 249.35 777.34 156,246.370.629129

Base 3.725786 0.00 396.34 1,235.58 248,353.47

15 Nov 2011 18 Nov 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

51,711.000 NHEG Local 2.310200 0.00 192.14 598.27 120,253.160.632291

Base 3.653697 0.00 303.88 946.19 190,186.42

16 Nov 2011 21 Nov 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

9,557.000 NHEG Local 2.289400 0.00 36.01 109.57 22,025.380.634176

Base 3.610039 0.00 56.78 172.78 34,730.71

B1P8H4907 Total

633.22 1,966.340.00169,100.000 Local 395,239.95

Base 0.00 1,005.84 3,123.44 627,818.94

COMMON STOCK GBP.1B1QH8P909 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCSPORTS DIRECT INTERNATIONAL

14,686.000 NHEH Local 2.206400 0.00 16.20 163.02 32,582.410.634639

Base 3.476622 0.00 25.53 256.87 51,340.07

13 Oct 2011 18 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

1,312.000 NHEH Local 2.246402 0.00 1.47 14.74 2,963.490.635768

Base 3.533368 0.00 2.31 23.18 4,661.28

14 Oct 2011 19 Oct 2011 GBP/GBBUBS AG

28,657.000 NHEH Local 2.327300 0.00 23.34 334.58 67,051.360.632951

Base 3.676904 0.00 36.87 528.60 105,934.52

B1QH8P909 Total

41.01 512.340.0044,655.000 Local 102,597.26

Base 0.00 64.71 808.65 161,935.87
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COMMON STOCK EUR.1B1VYCH909 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHTHOMAS COOK GROUP PLC

19,815.000 NHIL Local 0.411100 0.00 0.00 0.00 8,145.950.639980

Base 0.642364 0.00 0.00 0.00 12,728.44

COMMON STOCKB1WQCS901 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHINTERCONTINENTAL HOTELS GROU

5,565.000 NHIL Local 10.680000 0.00 0.00 0.00 59,434.200.639980

Base 16.688022 0.00 0.00 0.00 92,868.84

COMMON STOCKB1WY23900 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHSMITHS GROUP PLC

7,615.000 NHIL Local 8.705000 0.00 0.00 0.00 66,288.580.639980

Base 13.601987 0.00 0.00 0.00 103,579.14

COMMON STOCKB1XZS8907 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHANGLO AMERICAN PLC

16,554.000 NHIL Local 22.410000 0.00 0.00 0.00 370,975.140.639980

Base 35.016719 0.00 0.00 0.00 579,666.77

COMMON STOCKB1YW44908 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH3I GROUP PLC

15,971.000 NHIL Local 1.809000 0.00 0.00 0.00 28,891.540.639980

Base 2.826651 0.00 0.00 0.00 45,144.44

COMMON STOCKB1Z7RQ908 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHTUI TRAVEL PLC

15,202.000 NHIL Local 1.505999 0.00 0.00 0.00 22,894.210.639980

Base 2.353197 0.00 0.00 0.00 35,773.32

COMMON STOCKB23K0M900 12 Sep 2011 17 Oct 2011 GBP/GBB 0.11AUTREPAT-DIV RECAPITA PLC

401.000 NHHJ Local 7.110024 0.00 28.95 14.47 2,894.540.632391

Base 11.243082 0.00 45.78 22.88 4,577.14

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

9,521.000 NHIL Local 6.355000 0.00 0.00 0.00 60,505.960.639980

Base 9.929997 0.00 0.00 0.00 94,543.51
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B23K0M900 Total

28.95 14.470.009,922.000 Local 63,400.50

Base 0.00 45.78 22.88 99,120.65

COMMON STOCK GBP.1B24CGK904 08 Sep 2011 06 Oct 2011 GBP/GBB 0.26AUTREPAT-DIV RERECKITT BENCKISER GROUP PLC

592.000 NHHJ Local 32.601925 0.00 97.48 97.48 19,495.300.624220

Base 52.228261 0.00 156.16 156.16 31,231.46

08 Sep 2011 06 Oct 2011 GBP/GBB 0.26AUTREPAT-DIV RE

3,226.000 NHHP Local 32.597420 0.00 531.11 531.11 106,221.500.624220

Base 52.221044 0.00 850.84 850.84 170,166.77

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

8,451.000 NHIL Local 31.000000 0.00 0.00 0.00 261,981.000.639980

Base 48.439013 0.00 0.00 0.00 409,358.10

B24CGK904 Total

628.59 628.590.0012,269.000 Local 387,697.80

Base 0.00 1,007.00 1,007.00 610,756.33

COMMON STOCKB28KQ1903 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHMAN GROUP PLC

24,161.000 NHIL Local 1.370000 0.00 0.00 0.00 33,100.570.639980

Base 2.140692 0.00 0.00 0.00 51,721.26

COMMON STOCKB28ZGP908 08 Dec 2011 13 Dec 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDKENTZ CORP LTD

64,500.000 NHEG Local 4.785600 0.00 493.87 1.00 309,166.070.639754

Base 7.480375 0.00 771.97 1.56 483,257.74

12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

6,666.000 NHEH Local 4.430900 0.00 14.77 1.00 29,552.150.634639

Base 6.981764 0.00 23.27 1.58 46,565.29
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13 Oct 2011 18 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

17,005.000 NHEH Local 4.435400 0.00 37.71 1.00 75,462.690.635768

Base 6.976444 0.00 59.31 1.57 118,695.33

14 Oct 2011 19 Oct 2011 GBP/GBBUBS AG

19,890.000 NHEH Local 4.470000 0.00 31.12 0.00 88,939.420.632951

Base 7.062158 0.00 49.17 0.00 140,515.49

B28ZGP908 Total

577.47 3.000.00108,061.000 Local 503,120.33

Base 0.00 903.72 4.71 789,033.85

COMMON STOCKB2988H904 15 Sep 2011 14 Oct 2011 GBP/GBB 0.02AUTREPAT-DIV REAMLIN PLC

25,765.000 NHHP Local 2.879800 0.00 374.74 374.74 74,947.540.632751

Base 4.551237 0.00 592.24 592.24 118,447.13

COMMON STOCK USD.2B29BCK905 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHEURASIAN NATURAL RESOURCES

3,903.000 NHIL Local 6.000000 0.00 0.00 0.00 23,418.000.639980

Base 9.375293 0.00 0.00 0.00 36,591.77

COMMON STOCKB2B0DG904 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHREED ELSEVIER PLC

22,373.000 NHIL Local 5.105000 0.00 0.00 0.00 114,214.170.639980

Base 7.976811 0.00 0.00 0.00 178,465.21

COMMON STOCK GBP1.B2NGPM900 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCPARAGON GROUP COMPANIES PLC

6,536.000 NHEH Local 1.673201 0.00 5.47 55.68 10,997.190.634639

Base 2.636461 0.00 8.62 87.74 17,328.26

13 Oct 2011 18 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

29,982.000 NHEH Local 1.643100 0.00 24.63 247.32 49,535.370.635768

Base 2.584433 0.00 38.74 389.01 77,914.22
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B2NGPM900 Total

30.10 303.000.0036,518.000 Local 60,532.56

Base 0.00 47.36 476.75 95,242.48

COMMON STOCK GBP.05B2QKY0906 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHSHIRE PLC

5,878.000 NHIL Local 20.080000 0.00 0.00 0.00 118,030.240.639980

Base 31.375980 0.00 0.00 0.00 184,428.01

COMMON STOCK USD.5B2QPKJ909 25 Oct 2011 28 Oct 2011 GBP/GBB 0.01UBS AGFRESNILLO PLC

4,245.000 NHHP Local 15.613058 0.00 19.88 332.49 66,629.800.625313

Base 24.968389 0.00 31.79 531.72 106,554.32

25 Oct 2011 28 Oct 2011 GBP/GBB 0.04KEPLER EQUITIES PARIS

9,393.000 NHHP Local 15.703599 0.00 221.26 738.52 148,463.690.625313

Base 25.113182 0.00 353.84 1,181.04 237,423.00

26 Oct 2011 31 Oct 2011 GBP/GBB 0.04KEPLER EQUITIES PARIS

2,063.000 NHHP Local 16.236801 0.00 50.24 168.48 33,715.240.628792

Base 25.822213 0.00 79.90 267.94 53,619.07

02 Nov 2011 07 Nov 2011 GBP/GBB 0.04DEUTSCHE BANK SECURITIES INC

11,100.000 NHHP Local 17.022400 0.00 283.42 945.74 190,177.800.626096

Base 27.188163 0.00 452.68 1,510.54 303,751.82

03 Nov 2011 09 Nov 2011 GBP/GBB 0.041 DEUTSCHE BANK SECURITIES INC

4,400.000 NHHP Local 17.998700 0.00 118.79 396.97 79,710.040.626665

Base 28.721406 0.00 189.56 633.46 127,197.21

07 Nov 2011 10 Nov 2011 GBP/GBB 0.04DEUTSCHE BANK SECURITIES INC

13,200.000 NHHP Local 18.529000 0.00 366.87 1,223.91 246,173.580.624122

Base 29.688106 0.00 587.82 1,961.01 394,431.83
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21 Nov 2011 24 Nov 2011 GBP/GBB 0.04KEPLER EQUITIES PARIS

16,327.000 NHHP Local 15.973700 0.00 391.20 1,305.01 262,498.810.638549

Base 25.015621 0.00 612.64 2,043.71 411,086.40

22 Nov 2011 25 Nov 2011 GBP/GBB 0.04KEPLER EQUITIES PARIS

5,364.000 NHHP Local 15.799001 0.00 127.12 424.73 85,297.690.639100

Base 24.720703 0.00 198.90 664.58 133,465.33

14 Dec 2011 19 Dec 2011 GBP/GBB 0.03KEPLER EQUITIES PARIS

21,006.000 NHHP Local 14.936400 0.00 470.63 1,569.77 315,794.420.647522

Base 23.067015 0.00 726.82 2,424.27 487,696.82

B2QPKJ909 Total

2,049.41 7,105.620.0087,098.000 Local 1,428,461.07

Base 0.00 3,233.95 11,218.27 2,255,225.80

COMMON STOCK GBP.05B39J2M903 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHUNITED UTILITIES GROUP PLC

9,030.000 NHIL Local 6.065000 0.00 0.00 0.00 54,766.950.639980

Base 9.476858 0.00 0.00 0.00 85,576.03

COMMON STOCK GBP.1B3DMTY906 28 Oct 2011 14 Nov 2011 GBP/GBBAUTREPAT-STK/$ DIVWPP PLC

694.000 NHHJ Local 6.373458 0.00 0.00 0.00 4,423.180.619425

Base 10.289313 0.00 0.00 0.00 7,140.78

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

14,067.000 NHIL Local 6.285000 0.00 0.00 0.00 88,411.100.639980

Base 9.820619 0.00 0.00 0.00 138,146.65

B3DMTY906 Total

0.00 0.000.0014,761.000 Local 92,834.28

Base 0.00 0.00 0.00 145,287.43
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COMMON STOCKB3FLWH909 13 Oct 2011 18 Oct 2011 GBP/GBB 0.01M RAMSEY KING SECURITIES, INC.BODYCOTE PLC

73,440.000 NHEG Local 2.660900 0.00 273.58 978.08 196,668.160.635768

Base 4.185332 0.00 430.31 1,538.42 309,339.51

14 Oct 2011 19 Oct 2011 GBP/GBB 0.01M RAMSEY KING SECURITIES, INC.

8,160.000 NHEG Local 2.710800 0.00 30.97 111.60 22,262.700.632951

Base 4.282796 0.00 48.93 176.32 35,172.86

12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

2,337.000 NHEH Local 2.573201 0.00 3.01 30.07 6,046.650.634639

Base 4.054590 0.00 4.74 47.38 9,527.70

14 Oct 2011 19 Oct 2011 GBP/GBBUBS AG

48,938.000 NHEH Local 2.713600 0.00 46.48 665.22 133,509.860.632951

Base 4.287220 0.00 73.43 1,050.98 210,932.38

B3FLWH909 Total

354.04 1,784.970.00132,875.000 Local 358,487.37

Base 0.00 557.41 2,813.10 564,972.45

COMMON STOCK GBP1.B3WK54901 04 Oct 2011 07 Oct 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCOOKSON GROUP PLC

14,406.000 NHHV Local 3.921302 0.00 33.89 283.45 56,807.610.649308

Base 6.039202 0.00 52.19 436.54 87,489.47

18 Oct 2011 21 Oct 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

45,694.000 NHHV Local 4.638415 0.00 127.17 1,060.74 213,135.640.638774

Base 7.261434 0.00 199.08 1,660.59 333,663.61

B3WK54901 Total

161.06 1,344.190.0060,100.000 Local 269,943.25

Base 0.00 251.27 2,097.13 421,153.08
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COMMON STOCK NPVB3XDDH908 10 Nov 2011 15 Nov 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INCENTERTAINMENT ONE LTD

91,100.000 NHEG Local 1.985700 0.00 290.44 905.93 182,093.640.627530

Base 3.164311 0.00 462.83 1,443.64 290,175.19

11 Nov 2011 16 Nov 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

8,700.000 NHEG Local 2.000000 0.00 28.84 87.14 17,515.980.621987

Base 3.215501 0.00 46.37 140.10 28,161.33

14 Nov 2011 17 Nov 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

54,200.000 NHEG Local 2.000000 0.00 174.44 542.87 109,117.310.629129

Base 3.178998 0.00 277.27 862.89 173,441.87

B3XDDH908 Total

493.72 1,535.940.00154,000.000 Local 308,726.93

Base 0.00 786.47 2,446.63 491,778.39

COMMON STOCK GBP.1B3YWCQ906 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHWOLSELEY PLC

7,573.000 NHIL Local 18.000000 0.00 0.00 0.00 136,314.000.639980

Base 28.125879 0.00 0.00 0.00 212,997.28

09 Nov 2011 07 Dec 2011 GBP/GBB 0.151 AUTREPAT-DIV RE

507.000 NHHJ Local 19.012149 0.00 48.44 0.00 9,687.600.626704

Base 30.336728 0.00 77.29 0.00 15,458.02

B3YWCQ906 Total

48.44 0.000.008,080.000 Local 146,001.60

Base 0.00 77.29 0.00 228,455.30

COMMON STOCKB4RNCM901 26 Oct 2011 07 Nov 2011 GBP/GBBAUTREPAT-DISTRIBUTIONROLLS ROYCE HOLDINGS C ENT S

8,501,766.000 NHHJ Local 0.001000 0.00 0.00 0.00 8,501.770.626135

Base 0.001597 0.00 0.00 0.00 13,578.17
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26 Oct 2011 07 Nov 2011 GBP/GBBAUTREPAT-DISTRIBUTION

21,555,945.000 NHHP Local 0.001000 0.00 0.00 0.00 21,555.950.626135

Base 0.001597 0.00 0.00 0.00 34,427.00

B4RNCM901 Total

0.00 0.000.0030,057,711.000 Local 30,057.72

Base 0.00 0.00 0.00 48,005.17

COMMON STOCKB4WQ2Z900 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHAGGREKO PLC

3,875.000 NHIL Local 17.160000 0.00 0.00 0.00 66,495.000.639980

Base 26.813337 0.00 0.00 0.00 103,901.68

PREFERRED STOCKB51L84905 31 Oct 2011 GBP/GBBRIGHTS ISSUE (NON CASH)MCBRIDE

21,715,200.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.619425

Base 0.000000 0.00 0.00 0.00 0.00

31 Oct 2011 CANCEL GBP/GBBRIGHTS ISSUE (NON CASH)

-21,715,200.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.619425

Base 0.000000 0.00 0.00 0.00 0.00

31 Oct 2011 31 Oct 2011 GBP/GBBAUTREPAT-DISTRIBUTION

21,715,200.000 NHHV Local 0.001000 0.00 0.00 0.00 21,715.200.619540

Base 0.001614 0.00 0.00 0.00 35,050.52

B51L84905 Total

0.00 0.000.0021,715,200.000 Local 21,715.20

Base 0.00 0.00 0.00 35,050.52

COMMON STOCKB59MW6903 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHCAIRN ENERGY PLC

34,813.000 NHIL Local 2.786999 0.00 0.00 0.00 97,023.830.639980

Base 4.354822 0.00 0.00 0.00 151,604.47
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COMMON STOCK USD.05B5KKT9902 20 Dec 2011 23 Dec 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCABLE + WIRELESS COMMUNICATI

200,000.000 NHHV Local 0.375600 0.00 45.07 376.60 75,541.670.638040

Base 0.588678 0.00 70.64 590.25 118,396.45

COMMON STOCK GBP.05B5WB0X907 28 Dec 2011 OPEN GBP/GBBAUTREPAT-STK/$ DIVCABLE + WIRELESS WORLDWIDE

4,768.000 NHHJ Local 0.152200 0.00 0.00 0.00 725.690.638223

Base 0.238475 0.00 0.00 0.00 1,137.05

REIT GBP.1B5ZN1N909 29 Nov 2011 02 Dec 2011 GBP/GBBLOOP CAPITAL MARKETS LLCSEGRO PLC

29,997.000 NHEH Local 2.149400 0.00 32.24 323.38 64,831.170.640000

Base 3.358438 0.00 50.38 505.28 101,298.70

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

15,672.000 NHIL Local 2.095999 0.00 0.00 0.00 32,848.510.639980

Base 3.275101 0.00 0.00 0.00 51,327.40

B5ZN1N909 Total

32.24 323.380.0045,669.000 Local 97,679.68

Base 0.00 50.38 505.28 152,626.10

COMMON STOCK GBP.1B60B6S905 04 Oct 2011 07 Oct 2011 GBP/GBBJP MORGANSECURITIES LIMITEDPROMETHEAN WORLD PLC

17,422.000 NHHV Local 0.471234 0.00 4.10 41.07 8,255.010.649308

Base 0.725748 0.00 6.31 63.25 12,713.55

06 Oct 2011 11 Oct 2011 GBP/GBBJP MORGANSECURITIES LIMITED

5,897.000 NHHV Local 0.450000 0.00 1.33 13.27 2,668.250.649414

Base 0.692932 0.00 2.05 20.43 4,108.70

07 Oct 2011 12 Oct 2011 GBP/GBBJP MORGANSECURITIES LIMITED

1,312.000 NHHV Local 0.460000 0.00 0.30 3.02 606.840.639918

Base 0.718842 0.00 0.47 4.72 948.31
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10 Oct 2011 13 Oct 2011 GBP/GBBJP MORGANSECURITIES LIMITED

692.000 NHHV Local 0.470000 0.00 0.16 1.63 327.030.637714

Base 0.737007 0.00 0.25 2.56 512.82

12 Oct 2011 17 Oct 2011 GBP/GBBJP MORGANSECURITIES LIMITED

2,256.000 NHHV Local 0.470000 0.00 0.53 5.30 1,066.150.634639

Base 0.740579 0.00 0.84 8.35 1,679.93

18 Oct 2011 21 Oct 2011 GBP/GBBJP MORGANSECURITIES LIMITED

24,837.000 NHHV Local 0.460161 0.00 5.71 58.17 11,492.900.638774

Base 0.720382 0.00 8.94 91.07 17,992.12

19 Oct 2011 24 Oct 2011 GBP/GBBJP MORGANSECURITIES LIMITED

5,477.000 NHHV Local 0.460000 0.00 1.26 12.60 2,533.280.632951

Base 0.726755 0.00 1.99 19.91 4,002.33

09 Nov 2011 14 Nov 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

4,796.000 NHHV Local 0.540000 0.00 1.04 12.95 2,603.830.626704

Base 0.861651 0.00 1.66 20.66 4,154.80

10 Nov 2011 15 Nov 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

2,577.000 NHHV Local 0.540000 0.00 0.56 6.96 1,399.100.627530

Base 0.860517 0.00 0.89 11.09 2,229.53

28 Nov 2011 01 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

50,198.000 NHHV Local 0.552500 0.00 11.09 139.67 27,885.160.643666

Base 0.858364 0.00 17.23 216.99 43,322.41

07 Dec 2011 12 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

13,285.000 NHHV Local 0.601250 0.00 3.20 39.94 8,030.750.637308

Base 0.943421 0.00 5.02 62.67 12,601.05

08 Dec 2011 13 Dec 2011 GBP/GBBINVESTMENT TECHNOLOGY GROUP LTD

1,084.000 NHHV Local 0.595000 0.00 0.26 3.23 648.470.639693

Base 0.930134 0.00 0.41 5.05 1,013.72
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15 Dec 2011 20 Dec 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

100,000.000 NHHV Local 0.608750 0.00 42.61 305.38 61,222.990.645765

Base 0.942680 0.00 65.98 472.90 94,806.92

16 Dec 2011 21 Dec 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.

332,267.000 NHHV Local 0.595000 0.00 138.39 989.49 198,826.750.644558

Base 0.923113 0.00 214.71 1,535.15 308,469.91

B60B6S905 Total

210.54 1,632.680.00562,100.000 Local 327,566.51

Base 0.00 326.75 2,534.80 508,556.10

COMMON STOCK GBP1.B62W23906 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHRESOLUTION LTD

53,293.000 NHIL Local 2.302000 0.00 0.00 0.00 122,680.490.639980

Base 3.596987 0.00 0.00 0.00 191,694.25

COMMON STOCK GBP.2B63H84900 22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASHROLLS ROYCE HOLDINGS PLC

28,894.000 NHIL Local 6.775000 0.00 0.00 0.00 195,756.850.639980

Base 10.586268 0.00 0.00 0.00 305,879.64

POUND STERLING  Total

0.00Local59,766,779.000

0.00Base

55,338.81

87,160.46

11,077.32

17,503.00

29,236,701.79

45,785,940.66

SINGAPORE DOLLAR

COMMON STOCK NPV604321901 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHSINGAPORE TECH ENGINEERING

30,000.000 NHIL Local 2.750000 0.00 0.00 0.00 82,500.001.304550

Base 2.108007 0.00 0.00 0.00 63,240.20

COMMON STOCK616447900 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHGOLDEN AGRI RESOURCES LTD

112,000.000 NHIL Local 0.645000 0.00 0.00 0.00 72,240.001.304550

Base 0.494423 0.00 0.00 0.00 55,375.42
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COMMON STOCK NPV617520903 15 Dec 2011 20 Dec 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCDBS GROUP HOLDINGS LTD

41,000.000 NHEB Local 11.611700 0.00 238.04 190.43 476,508.171.307950

Base 8.877786 0.00 181.99 145.59 364,316.81

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

33,000.000 NHIL Local 12.220000 0.00 0.00 0.00 403,260.001.304550

Base 9.367215 0.00 0.00 0.00 309,118.09

617520903 Total

238.04 190.430.0074,000.000 Local 879,768.17

Base 0.00 181.99 145.59 673,434.90

COMMON STOCK NPV618099907 28 Nov 2011 01 Dec 2011 SGD/SG3UBS SECURITIES ASIA LTDYONGNAM HOLDINGS LTD

1,055,000.000 NHHV Local 0.235000 0.00 123.96 99.17 248,148.131.300650

Base 0.180679 0.00 95.31 76.25 190,787.78

29 Nov 2011 02 Dec 2011 SGD/SG3UBS SECURITIES ASIA LTD

198,000.000 NHHV Local 0.235000 0.00 23.27 18.61 46,571.881.294600

Base 0.181523 0.00 17.97 14.38 35,973.95

28 Dec 2011 OPEN SGD/SG3UBS SECURITIES ASIA LTD

27,000.000 NHHV Local 0.231500 0.00 3.13 2.50 6,256.131.298800

Base 0.178241 0.00 2.41 1.92 4,816.85

618099907 Total

150.36 120.280.001,280,000.000 Local 300,976.14

Base 0.00 115.69 92.55 231,578.58

COMMON STOCK NPV619792005 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHCITY DEVELOPMENTS LTD

10,000.000 NHIL Local 9.930000 0.00 0.00 0.00 99,300.001.304550

Base 7.611820 0.00 0.00 0.00 76,118.20
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COMMON STOCK NPV620513903 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHSEMBCORP MARINE LTD

19,000.000 NHIL Local 3.790000 0.00 0.00 0.00 72,010.001.304550

Base 2.905216 0.00 0.00 0.00 55,199.11

COMMON STOCK NPV624226007 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHJARDINE CYCLE + CARRIAGE LTD

2,000.000 NHIL Local 43.900000 0.00 0.00 0.00 87,800.001.304550

Base 33.651450 0.00 0.00 0.00 67,302.90

COMMON STOCK NPV626970909 28 Oct 2011 02 Nov 2011 SGD/SG3LOOP CAPITAL MARKETS LLCGOODPACK LTD

341,000.000 NHEH Local 1.739900 0.00 1,186.61 272.92 594,765.431.242350

Base 1.400491 0.00 955.13 219.68 478,742.25

COMMON STOCK NPV628606907 13 Oct 2011 18 Oct 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCEZION HOLDINGS LTD

143,000.000 NHEH Local 0.490000 0.00 70.07 28.03 70,168.101.280600

Base 0.382633 0.00 54.72 21.89 54,793.14

14 Oct 2011 19 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

140,000.000 NHEH Local 0.505100 0.00 70.71 28.29 70,813.001.266350

Base 0.398863 0.00 55.84 22.34 55,918.98

18 Oct 2011 21 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

262,000.000 NHEH Local 0.519400 0.00 136.08 54.43 136,273.311.269800

Base 0.409041 0.00 107.17 42.87 107,318.72

628606907 Total

276.86 110.750.00545,000.000 Local 277,254.41

Base 0.00 217.73 87.10 218,030.84

COMMON STOCK NPV630386902 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHSINGAPORE EXCHANGE LTD

26,000.000 NHIL Local 6.100000 0.00 0.00 0.00 158,600.001.304550

Base 4.675942 0.00 0.00 0.00 121,574.49
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COMMON STOCK NPV630930907 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHCAPITALAND LTD

39,000.000 NHIL Local 2.540000 0.00 0.00 0.00 99,060.001.304550

Base 1.947032 0.00 0.00 0.00 75,934.23

COMMON STOCK USD.1636679003 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHGENTING SINGAPORE PLC

67,000.000 NHIL Local 1.505000 0.00 0.00 0.00 100,835.001.304550

Base 1.153654 0.00 0.00 0.00 77,294.85

COMMON STOCK NPV660373903 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHCOMFORTDELGRO CORP LTD

34,000.000 NHIL Local 1.395000 0.00 0.00 0.00 47,430.001.304550

Base 1.069334 0.00 0.00 0.00 36,357.36

COMMON STOCK NPV681173001 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHSINGAPORE AIRLINES LTD

9,000.000 NHIL Local 10.460000 0.00 0.00 0.00 94,140.001.304550

Base 8.018090 0.00 0.00 0.00 72,162.81

COMMON STOCK NPV683866909 13 Oct 2011 18 Oct 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCSUPER GROUP LTD

50,000.000 NHEH Local 1.488400 0.00 74.42 29.77 74,524.191.280600

Base 1.162268 0.00 58.11 23.25 58,194.74

14 Oct 2011 19 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

39,000.000 NHEH Local 1.483300 0.00 57.85 23.14 57,929.691.266350

Base 1.171319 0.00 45.68 18.27 45,745.40

17 Oct 2011 20 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

71,000.000 NHEH Local 1.485000 0.00 105.44 42.17 105,582.611.267700

Base 1.171413 0.00 83.17 33.26 83,286.75

18 Oct 2011 21 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

8,000.000 NHEH Local 1.514500 0.00 12.12 4.85 12,132.971.269800

Base 1.192708 0.00 9.54 3.82 9,555.02
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683866909 Total

249.83 99.930.00168,000.000 Local 250,169.46

Base 0.00 196.50 78.60 196,781.91

COMMON STOCK NPV691678007 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHUNITED OVERSEAS BANK LTD

22,000.000 NHIL Local 15.280000 0.00 0.00 0.00 336,160.001.304550

Base 11.712851 0.00 0.00 0.00 257,682.73

COMMON STOCK NPVB01289907 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHSINGAPORE PRESS HOLDINGS LTD

61,000.000 NHIL Local 3.850000 0.00 0.00 0.00 234,850.001.304550

Base 2.951209 0.00 0.00 0.00 180,023.76

COMMON STOCK HKD.25B01CLC903 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHNOBLE GROUP LTD

60,000.000 NHIL Local 1.065000 0.00 0.00 0.00 63,900.001.304550

Base 0.816374 0.00 0.00 0.00 48,982.41

COMMON STOCK NPVB02PY0905 15 Dec 2011 20 Dec 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCSINGAPORE TELECOM LTD

135,000.000 NHEB Local 3.110000 0.00 209.93 167.94 420,227.871.307950

Base 2.377767 0.00 160.50 128.40 321,287.41

COMMON STOCK NPVB02PY2901 05 Oct 2011 05 Oct 2011 SGD/SG3CUSIP CHANGE NON CASHSINGAPORE TELECOM LTD

52,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.304150

Base 0.000000 0.00 0.00 0.00 0.00

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

101,000.000 NHIL Local 3.140000 0.00 0.00 0.00 317,140.001.304550

Base 2.406960 0.00 0.00 0.00 243,102.99

B02PY2901 Total

0.00 0.000.00153,000.000 Local 317,140.00

Base 0.00 0.00 0.00 243,102.99
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COMMON STOCK NPVB05Q3L908 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHOLAM INTERNATIONAL LTD

16,000.000 NHIL Local 2.250000 0.00 0.00 0.00 36,000.001.304550

Base 1.724733 0.00 0.00 0.00 27,595.72

COMMON STOCK NPVB08X16905 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHSEMBCORP INDUSTRIES LTD

17,000.000 NHIL Local 4.040000 0.00 0.00 0.00 68,680.001.304550

Base 3.096854 0.00 0.00 0.00 52,646.51

COMMON STOCK NPVB0F9V2906 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHOVERSEA CHINESE BANKING CORP

55,000.000 NHIL Local 8.040000 0.00 0.00 0.00 442,200.001.304550

Base 6.163045 0.00 0.00 0.00 338,967.46

COMMON STOCK NPVB0WCDT901 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHCOSCO CORP SINGAPORE LTD

41,000.000 NHIL Local 0.880000 0.00 0.00 0.00 36,080.001.304550

Base 0.674562 0.00 0.00 0.00 27,657.05

COMMON STOCK NPVB17KC6900 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHWILMAR INTERNATIONAL LTD

21,000.000 NHIL Local 5.100000 0.00 0.00 0.00 107,100.001.304550

Base 3.909394 0.00 0.00 0.00 82,097.27

COMMON STOCK NPVB17NLV909 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHFRASER AND NEAVE LTD

21,000.000 NHIL Local 6.100000 0.00 0.00 0.00 128,100.001.304550

Base 4.675942 0.00 0.00 0.00 98,194.78

UNIT NPVB1S9KF903 13 Oct 2011 18 Oct 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCFIRST SHIP LEASE TRUST

241,000.000 NHEH Local 0.290000 0.00 69.89 27.96 69,987.851.280600

Base 0.226456 0.00 54.58 21.83 54,652.39

14 Oct 2011 19 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

178,000.000 NHEH Local 0.294400 0.00 52.40 20.96 52,476.561.266350

Base 0.232479 0.00 41.38 16.55 41,439.22
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17 Oct 2011 20 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

357,000.000 NHEH Local 0.302000 0.00 107.81 43.13 107,964.941.267700

Base 0.238227 0.00 85.04 34.02 85,166.00

18 Oct 2011 21 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

264,000.000 NHEH Local 0.300000 0.00 79.20 31.68 79,310.881.269800

Base 0.236258 0.00 62.37 24.95 62,459.35

B1S9KF903 Total

309.30 123.730.001,040,000.000 Local 309,740.23

Base 0.00 243.37 97.35 243,716.96

COMMON STOCK NPVB1VQ5C905 22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASHKEPPEL CORP LTD

21,000.000 NHIL Local 9.000000 0.00 0.00 0.00 189,000.001.304550

Base 6.898930 0.00 0.00 0.00 144,877.54

SINGAPORE DOLLAR  Total

0.00Local4,419,000.000

0.00Base

1,085.98

849.27

2,620.93

2,070.91

5,906,026.71

4,565,960.64

SOUTH AFRICAN RAND

COMMON STOCK604077909 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCAFRICAN BANK INVESTMENTS LTD

29,696.000 NHIL Local 33.212100 0.00 986.27 2,465.67 989,718.468.556800

Base 3.881369 0.00 115.26 288.15 115,664.55

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

17,264.000 NHIL Local 33.500000 0.00 0.00 0.00 578,344.008.341250

Base 4.016185 0.00 0.00 0.00 69,335.41

604077909 Total

986.27 2,465.670.0046,960.000 Local 1,568,062.46

Base 0.00 115.26 288.15 184,999.96
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COMMON STOCK ZAR.05604112904 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHAFRICAN RAINBOW MINERALS LTD

8,129.000 NHIL Local 169.020000 0.00 0.00 0.00 1,373,963.588.341250

Base 20.263150 0.00 0.00 0.00 164,719.15

COMMON STOCK ZAR.05607912904 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCBARLOWORLD LTD

13,572.000 NHIL Local 69.943800 0.00 949.28 2,373.19 952,599.728.556800

Base 8.174060 0.00 110.94 277.35 111,326.63

COMMON STOCK ZAR.05610008906 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.02NATEXIS BLEICHROEDER INCBIDVEST GROUP LTD

8,257.000 NHIL Local 149.880400 0.00 1,237.56 3,093.91 1,241,893.938.556800

Base 17.515941 0.00 144.63 361.57 145,135.32

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

7,337.000 NHIL Local 153.510000 0.00 0.00 0.00 1,126,302.878.341250

Base 18.403717 0.00 0.00 0.00 135,028.07

610008906 Total

1,237.56 3,093.910.0015,594.000 Local 2,368,196.80

Base 0.00 144.63 361.57 280,163.39

COMMON STOCK611348905 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCTRUWORTHS INTERNATIONAL LTD

21,970.000 NHIL Local 74.117500 0.00 1,628.36 4,070.90 1,634,060.748.556800

Base 8.661825 0.00 190.30 475.75 190,966.34

COMMON STOCK612793901 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCSTEINHOFF INTL HOLDINGS LTD

36,270.000 NHIL Local 22.390200 0.00 812.09 2,030.23 814,934.878.556800

Base 2.616656 0.00 94.91 237.27 95,238.27

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

25,354.000 NHIL Local 22.570000 0.00 0.00 0.00 572,239.788.341250

Base 2.705829 0.00 0.00 0.00 68,603.60
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02 Dec 2011 ZAR/ZA1AUTREPAT-STK/$ DIV

2,263.000 NHHJ Local 23.771961 0.00 0.00 0.00 53,795.958.090050

Base 2.938420 0.00 0.00 0.00 6,649.64

02 Dec 2011 CANCEL ZAR/ZA1AUTREPAT-STK/$ DIV

-2,263.000 NHHJ Local 23.771961 0.00 0.00 0.00 -53,795.958.090050

Base 2.938420 0.00 0.00 0.00 -6,649.64

02 Dec 2011 ZAR/ZA1AUTREPAT-STK/$ DIV

1,685.000 NHIL Local 23.771869 0.00 0.00 0.00 40,055.608.090050

Base 2.938408 0.00 0.00 0.00 4,951.22

02 Dec 2011 CANCEL ZAR/ZA1AUTREPAT-STK/$ DIV

-1,685.000 NHIL Local 23.771869 0.00 0.00 0.00 -40,055.608.090050

Base 2.938408 0.00 0.00 0.00 -4,951.22

02 Dec 2011 05 Dec 2011 ZAR/ZA1AUTREPAT-STK/$ DIV

2,830.000 NHHJ Local 19.009169 0.00 0.00 0.00 53,795.958.043350

Base 2.363340 0.00 0.00 0.00 6,688.25

02 Dec 2011 05 Dec 2011 ZAR/ZA1AUTREPAT-STK/$ DIV

2,107.000 NHIL Local 19.010726 0.00 0.00 0.00 40,055.608.043350

Base 2.363533 0.00 0.00 0.00 4,979.96

612793901 Total

812.09 2,030.230.0066,561.000 Local 1,481,026.20

Base 0.00 94.91 237.27 175,510.08

COMMON STOCK ZAR.05615333903 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCAVENG LTD

10,458.000 NHIL Local 35.285000 0.00 369.01 922.53 370,302.078.556800

Base 4.123621 0.00 43.12 107.81 43,275.77
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22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

9,253.000 NHIL Local 36.080000 0.00 0.00 0.00 333,848.248.341249

Base 4.325491 0.00 0.00 0.00 40,023.77

615333903 Total

369.01 922.530.0019,711.000 Local 704,150.31

Base 0.00 43.12 107.81 83,299.54

COMMON STOCK617787908 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCDISCOVERY HOLDINGS LTD

21,037.000 NHIL Local 40.909700 0.00 860.62 2,151.54 863,629.528.556800

Base 4.780958 0.00 100.58 251.44 100,929.03

COMMON STOCK NPV618211908 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCARCELORMITTAL SOUTH AFRICA

12,009.000 NHIL Local 59.711500 0.00 717.08 1,792.69 719,585.178.556800

Base 6.978251 0.00 83.80 209.50 84,095.13

UNIT ZAR.001620884908 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCREDEFINE PROPERTIES LTD

176,876.000 NHIL Local 7.528200 0.00 1,331.56 3,328.89 1,336,218.358.556800

Base 0.879792 0.00 155.61 389.03 156,158.65

09 Dec 2011 19 Dec 2011 ZAR/ZA3SPINOFF NON CASH

176,876.000 NHIL Local 7.222937 0.00 0.00 0.00 1,277,564.288.556800

Base 0.844117 0.00 0.00 0.00 149,303.98

620884908 Total

1,331.56 3,328.890.00353,752.000 Local 2,613,782.63

Base 0.00 155.61 389.03 305,462.63

COMMON STOCK ZAR.5628021909 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.02NATEXIS BLEICHROEDER INCGOLD FIELDS LTD

20,540.000 NHIL Local 132.142600 0.00 2,714.21 6,785.52 2,723,708.738.556800

Base 15.442993 0.00 317.20 793.00 318,309.27



Prepared by State StreetPage 422

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

10,886.000 NHIL Local 129.580000 0.00 0.00 0.00 1,410,607.888.341250

Base 15.534842 0.00 0.00 0.00 169,112.29

628021909 Total

2,714.21 6,785.520.0031,426.000 Local 4,134,316.61

Base 0.00 317.20 793.00 487,421.56

COMMON STOCK ZAR.01629068909 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCREMGRO LTD

28,551.000 NHIL Local 111.834200 0.00 3,192.98 7,982.45 3,204,153.678.556800

Base 13.069629 0.00 373.15 932.88 374,457.00

COMMON STOCK634968903 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCTHE FOSCHINI GROUP LTD

9,812.000 NHIL Local 96.810300 0.00 949.90 2,374.76 953,227.328.556800

Base 11.313844 0.00 111.01 277.53 111,399.98

COMMON STOCK ZAR.01635026909 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHNORTHAM PLATINUM LTD

14,889.000 NHIL Local 31.400000 0.00 0.00 0.00 467,514.608.341249

Base 3.764424 0.00 0.00 0.00 56,048.51

UNIT ZAR.05639261908 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCGROWTHPOINT PROPERTIES LTD

113,983.000 NHIL Local 17.976500 0.00 2,049.02 5,122.53 2,056,186.958.556800

Base 2.100844 0.00 239.46 598.65 240,298.59

COMMON STOCK ZAR.5641056908 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCHARMONY GOLD MINING CO LTD

9,810.000 NHIL Local 108.069000 0.00 1,060.16 2,650.39 1,063,867.448.556800

Base 12.629605 0.00 123.90 309.74 124,330.06

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

7,311.000 NHIL Local 105.520000 0.00 0.00 0.00 771,456.728.341250

Base 12.650382 0.00 0.00 0.00 92,486.94
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641056908 Total

1,060.16 2,650.390.0017,121.000 Local 1,835,324.16

Base 0.00 123.90 309.74 216,817.00

COMMON STOCK ZAR.01641880901 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.02NATEXIS BLEICHROEDER INCEXXARO RESOURCES LTD

2,911.000 NHIL Local 168.693900 0.00 491.07 1,227.67 492,786.688.556800

Base 19.714601 0.00 57.39 143.47 57,590.07

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

5,139.000 NHIL Local 172.000000 0.00 0.00 0.00 883,908.008.341250

Base 20.620411 0.00 0.00 0.00 105,968.29

641880901 Total

491.07 1,227.670.008,050.000 Local 1,376,694.68

Base 0.00 57.39 143.47 163,558.36

COMMON STOCK651505901 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCLIBERTY HOLDINGS LTD

5,936.000 NHIL Local 78.469800 0.00 465.80 1,164.49 467,427.028.556800

Base 9.170461 0.00 54.44 136.09 54,626.38

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

1,919.000 NHIL Local 79.300000 0.00 0.00 0.00 152,176.708.341251

Base 9.506967 0.00 0.00 0.00 18,243.87

651505901 Total

465.80 1,164.490.007,855.000 Local 619,603.72

Base 0.00 54.44 136.09 72,870.25

COMMON STOCK ZAR.25656565900 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.04NATEXIS BLEICHROEDER INCANGLOGOLD ASHANTI LTD

11,855.000 NHIL Local 370.402800 0.00 4,391.13 10,977.81 4,406,494.138.556800

Base 43.287537 0.00 513.17 1,282.93 514,969.86
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22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

4,738.000 NHIL Local 366.000000 0.00 0.00 0.00 1,734,108.008.341250

Base 43.878316 0.00 0.00 0.00 207,895.46

656565900 Total

4,391.13 10,977.810.0016,593.000 Local 6,140,602.13

Base 0.00 513.17 1,282.93 722,865.32

COMMON STOCK ZAR10.658857909 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCTELKOM SA LTD

1,191.000 NHIL Local 28.277600 0.00 33.68 84.20 33,796.508.556800

Base 3.304693 0.00 3.94 9.84 3,949.67

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

3,846.000 NHIL Local 29.000000 0.00 0.00 0.00 111,534.008.341248

Base 3.476698 0.00 0.00 0.00 13,371.38

658857909 Total

33.68 84.200.005,037.000 Local 145,330.50

Base 0.00 3.94 9.84 17,321.05

COMMON STOCK ZAR.01660699901 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCFIRSTRAND LTD

112,641.000 NHIL Local 19.175200 0.00 2,159.91 5,399.80 2,167,473.418.556800

Base 2.240931 0.00 252.42 631.05 253,304.20

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

62,461.000 NHIL Local 18.900000 0.00 0.00 0.00 1,180,512.908.341250

Base 2.265847 0.00 0.00 0.00 141,527.10

660699901 Total

2,159.91 5,399.800.00175,102.000 Local 3,347,986.31

Base 0.00 252.42 631.05 394,831.30



Prepared by State StreetPage 425

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 ZAR.02662269901 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.04NATEXIS BLEICHROEDER INCNASPERS LTD N SHS

13,285.000 NHIL Local 347.225000 0.00 4,612.88 11,532.21 4,629,029.228.556800

Base 40.578838 0.00 539.09 1,347.72 540,976.68

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

4,356.000 NHIL Local 351.000000 0.00 0.00 0.00 1,528,956.008.341250

Base 42.080023 0.00 0.00 0.00 183,300.58

662269901 Total

4,612.88 11,532.210.0017,641.000 Local 6,157,985.22

Base 0.00 539.09 1,347.72 724,277.26

COMMON STOCK ZAR1.662800903 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.02NATEXIS BLEICHROEDER INCNEDBANK GROUP LTD

9,792.000 NHIL Local 134.711000 0.00 1,319.09 3,297.72 1,323,706.928.556800

Base 15.743152 0.00 154.16 385.39 154,696.49

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

3,578.000 NHIL Local 135.520000 0.00 0.00 0.00 484,890.568.341250

Base 16.246965 0.00 0.00 0.00 58,131.64

662800903 Total

1,319.09 3,297.720.0013,370.000 Local 1,808,597.48

Base 0.00 154.16 385.39 212,828.13

COMMON STOCK ZAR.01663642908 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCNETCARE LTD

50,708.000 NHIL Local 13.192600 0.00 668.97 1,672.43 671,311.768.556800

Base 1.541768 0.00 78.18 195.45 78,453.60

COMMON STOCK668806904 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCPICK N PAY STORES LTD

7,999.000 NHIL Local 40.715799 0.00 325.69 814.21 326,825.588.556800

Base 4.758297 0.00 38.06 95.15 38,194.84
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COMMON STOCK ZAR.1672872900 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCREUNERT LTD

7,884.000 NHIL Local 61.294300 0.00 483.24 1,208.11 484,935.618.556800

Base 7.163227 0.00 56.47 141.19 56,672.54

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

3,531.000 NHIL Local 61.860000 0.00 0.00 0.00 218,427.668.341251

Base 7.416154 0.00 0.00 0.00 26,186.44

672872900 Total

483.24 1,208.110.0011,415.000 Local 703,363.27

Base 0.00 56.47 141.19 82,858.98

COMMON STOCK ZAR.01675582902 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCRMB HOLDINGS LTD

52,200.000 NHIL Local 24.594900 0.00 1,283.85 3,209.63 1,288,347.268.556800

Base 2.874310 0.00 150.04 375.10 150,564.14

COMMON STOCK ZAR.1676100902 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.06NATEXIS BLEICHROEDER INCANGLO AMERICAN PLATINUM LTD

1,826.000 NHIL Local 527.164502 0.00 962.60 2,406.51 965,971.498.556800

Base 61.607669 0.00 112.50 281.24 112,889.34

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

2,107.000 NHIL Local 535.590000 0.00 0.00 0.00 1,128,488.138.341250

Base 64.209801 0.00 0.00 0.00 135,290.05

676100902 Total

962.60 2,406.510.003,933.000 Local 2,094,459.62

Base 0.00 112.50 281.24 248,179.39

COMMON STOCK ZAR1.677700908 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCSAPPI LIMITED

14,304.000 NHIL Local 22.808100 0.00 326.25 815.62 327,388.938.556800

Base 2.665494 0.00 38.13 95.32 38,260.67
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22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

10,385.000 NHIL Local 23.160000 0.00 0.00 0.00 240,516.608.341250

Base 2.776562 0.00 0.00 0.00 28,834.60

677700908 Total

326.25 815.620.0024,689.000 Local 567,905.53

Base 0.00 38.13 95.32 67,095.27

COMMON STOCK680157906 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCSHOPRITE HOLDINGS LTD

16,299.000 NHIL Local 119.193400 0.00 1,942.73 4,856.83 1,949,532.798.556800

Base 13.929670 0.00 227.04 567.60 227,834.33

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

6,390.000 NHIL Local 120.980000 0.00 0.00 0.00 773,062.208.341250

Base 14.503822 0.00 0.00 0.00 92,679.42

680157906 Total

1,942.73 4,856.830.0022,689.000 Local 2,722,594.99

Base 0.00 227.04 567.60 320,513.75

COMMON STOCKACI00CAS6 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCMMI HOLDINGS LTD

34,455.000 NHIL Local 16.375400 0.00 564.21 1,410.53 566,189.158.556800

Base 1.913729 0.00 65.94 164.84 66,168.33

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

21,812.000 NHIL Local 16.600000 0.00 0.00 0.00 362,079.208.341249

Base 1.990110 0.00 0.00 0.00 43,408.27

ACI00CAS6 Total

564.21 1,410.530.0056,267.000 Local 928,268.35

Base 0.00 65.94 164.84 109,576.60
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COMMON STOCKACI00E6D0 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCRMI HOLDINGS

35,043.000 NHIL Local 12.964800 0.00 454.33 1,135.81 455,915.638.556800

Base 1.515146 0.00 53.10 132.74 53,281.09

COMMON STOCK ZAR.01ACI00G8O9 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.02NATEXIS BLEICHROEDER INCMASSMART HOLDINGS LTD

5,445.000 NHIL Local 153.917500 0.00 838.08 2,095.20 841,014.078.556800

Base 17.987741 0.00 97.94 244.86 98,286.05

UNITACI015234 09 Dec 2011 19 Dec 2011 ZAR/ZA3SPINOFF NON CASHARROWHEAD B

5,578.000 NHIL Local 4.127481 0.00 0.00 0.00 23,023.098.556797

Base 0.482363 0.00 0.00 0.00 2,690.62

COMMON STOCK ZAR.1B030GJ908 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCSTANDARD BANK GROUP LTD

43,019.000 NHIL Local 92.844700 0.00 3,994.09 9,985.22 4,008,065.468.556800

Base 10.850400 0.00 466.77 1,166.93 468,407.05

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

17,135.000 NHIL Local 92.490000 0.00 0.00 0.00 1,584,816.158.341250

Base 11.088266 0.00 0.00 0.00 189,997.44

B030GJ908 Total

3,994.09 9,985.220.0060,154.000 Local 5,592,881.61

Base 0.00 466.77 1,166.93 658,404.49

COMMON STOCKB038WK900 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCSPAR GROUP LIMITED/THE

9,793.000 NHIL Local 102.419000 0.00 1,002.99 2,507.47 1,006,499.738.556800

Base 11.969311 0.00 117.22 293.04 117,625.72

COMMON STOCKB06KZ9902 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCWOOLWORTHS HOLDINGS LTD

37,280.000 NHIL Local 38.114900 0.00 1,420.92 3,552.31 1,425,896.708.556800

Base 4.454340 0.00 166.06 415.14 166,639.01
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COMMON STOCK ZAR.04B095WZ907 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCIMPERIAL HOLDINGS LTD

4,161.000 NHIL Local 114.291000 0.00 475.56 1,188.91 477,229.328.556800

Base 13.356746 0.00 55.58 138.94 55,771.94

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

4,791.000 NHIL Local 116.000000 0.00 0.00 0.00 555,756.008.341250

Base 13.906788 0.00 0.00 0.00 66,627.42

B095WZ907 Total

475.56 1,188.910.008,952.000 Local 1,032,985.32

Base 0.00 55.58 138.94 122,399.36

COMMON STOCKB09C0Z907 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCASPEN PHARMACARE HOLDINGS LT

17,013.000 NHIL Local 89.137500 0.00 1,516.50 3,791.24 1,521,804.038.556800

Base 10.417154 0.00 177.23 443.07 177,847.33

COMMON STOCK ZAR2.B0DR0K902 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.02NATEXIS BLEICHROEDER INCABSA GROUP LTD

17,005.000 NHIL Local 134.633400 0.00 2,289.44 5,723.60 2,297,454.018.556800

Base 15.734083 0.00 267.56 668.89 268,494.53

COMMON STOCK ZAR.1B0J4PP909 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.03NATEXIS BLEICHROEDER INCTIGER BRANDS LTD

7,094.000 NHIL Local 223.439001 0.00 1,585.08 3,962.69 1,590,624.048.556800

Base 26.112449 0.00 185.24 463.10 185,890.06

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

3,979.000 NHIL Local 225.510000 0.00 0.00 0.00 897,304.298.341250

Base 27.035516 0.00 0.00 0.00 107,574.32

B0J4PP909 Total

1,585.08 3,962.690.0011,073.000 Local 2,487,928.33

Base 0.00 185.24 463.10 293,464.38
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COMMON STOCK ZAR.01B0L675905 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCSANLAM LTD

66,174.000 NHIL Local 27.777700 0.00 1,838.16 4,595.41 1,844,595.098.556800

Base 3.246272 0.00 214.82 537.05 215,570.67

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

33,607.000 NHIL Local 28.170000 0.00 0.00 0.00 946,709.198.341250

Base 3.377192 0.00 0.00 0.00 113,497.28

B0L675905 Total

1,838.16 4,595.410.0099,781.000 Local 2,791,304.28

Base 0.00 214.82 537.05 329,067.95

COMMON STOCK ZAR.1B0N3K5905 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHMURRAY + ROBERTS HOLDINGS

2,687.000 NHIL Local 24.450000 0.00 0.00 0.00 65,697.158.341245

Base 2.931217 0.00 0.00 0.00 7,876.18

COMMON STOCKB17BBR905 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCINVESTEC LTD

6,237.000 NHIL Local 43.280100 0.00 269.94 674.84 270,882.768.556800

Base 5.057977 0.00 31.55 78.87 31,657.02

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

7,002.000 NHIL Local 43.550000 0.00 0.00 0.00 304,937.108.341250

Base 5.221040 0.00 0.00 0.00 36,557.72

B17BBR905 Total

269.94 674.840.0013,239.000 Local 575,819.86

Base 0.00 31.55 78.87 68,214.74

COMMON STOCKB1FFT7902 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.02NATEXIS BLEICHROEDER INCIMPALA PLATINUM HOLDINGS LTD

16,189.000 NHIL Local 164.717800 0.00 2,666.62 6,666.54 2,675,949.628.556800

Base 19.249930 0.00 311.64 779.09 312,727.84
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22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

8,235.000 NHIL Local 169.970000 0.00 0.00 0.00 1,399,702.958.341250

Base 20.377042 0.00 0.00 0.00 167,804.94

B1FFT7902 Total

2,666.62 6,666.540.0024,424.000 Local 4,075,652.57

Base 0.00 311.64 779.09 480,532.78

COMMON STOCKB1G426907 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.06NATEXIS BLEICHROEDER INCKUMBA IRON ORE LTD

2,524.000 NHIL Local 483.135198 0.00 1,219.43 3,048.58 1,223,701.258.556800

Base 56.462135 0.00 142.51 356.28 143,009.21

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

2,099.000 NHIL Local 482.040000 0.00 0.00 0.00 1,011,801.968.341250

Base 57.789900 0.00 0.00 0.00 121,301.00

B1G426907 Total

1,219.43 3,048.580.004,623.000 Local 2,235,503.21

Base 0.00 142.51 356.28 264,310.21

COMMON STOCK ZAR.1B1XHRP900 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCPRETORIA PORTLAND CEMENT CO

30,186.000 NHIL Local 26.146100 0.00 789.25 1,973.11 792,008.538.556800

Base 3.055593 0.00 92.24 230.59 92,558.96

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

6,583.000 NHIL Local 26.100000 0.00 0.00 0.00 171,816.308.341249

Base 3.129028 0.00 0.00 0.00 20,598.39

B1XHRP900 Total

789.25 1,973.110.0036,769.000 Local 963,824.83

Base 0.00 92.24 230.59 113,157.35
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COMMON STOCKB4K90R901 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCLIFE HEALTHCARE GROUP HOLDIN

58,588.000 NHIL Local 19.708100 0.00 1,154.66 2,886.65 1,158,699.478.556800

Base 2.303209 0.00 134.94 337.35 135,412.71

COMMON STOCKB65B4D905 23 Nov 2011 30 Nov 2011 ZAR/ZA3 0.01NATEXIS BLEICHROEDER INCVODACOM GROUP LTD

24,471.000 NHIL Local 89.843600 0.00 2,198.56 5,496.41 2,206,257.718.556800

Base 10.499673 0.00 256.94 642.34 257,836.77

UNITB73N6T902 09 Dec 2011 19 Dec 2011 ZAR/ZA3SPINOFF NON CASHARROWHEAD A

5,578.000 NHIL Local 6.387769 0.00 0.00 0.00 35,630.988.556809

Base 0.746513 0.00 0.00 0.00 4,164.05

SOUTH AFRICAN RAND  Total

0.00Local1,746,121.000

0.00Base

156,506.96

18,290.33

62,602.81

7,316.18

86,623,449.42

10,191,608.08

SOUTH KOREAN WON

COMMON STOCK609823901 13 Oct 2011 17 Oct 2011 KRW/KR3 0.05LOOP CAPITAL MARKETS LLCBINGGRAE CO LTD

5,660.000 NHEH Local 48,735.159011 0.00 303,425.00 0.00 276,144,425.001,155.900000

Base 42.162089 0.00 262.50 0.00 238,899.93

COMMON STOCK610742900 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTHANKOOK TIRE CO LTD

5,260.000 NHIL Local 43,059.220532 0.00 181,193.00 0.00 226,672,693.001,152.100000

Base 37.374551 0.00 157.27 0.00 196,747.41

COMMON STOCK611361908 13 Oct 2011 17 Oct 2011 KRW/KR3 0.01UBS SECURITIES PTE.LTD., SEOULDAOU TECHNOLOGY INC

34,750.000 NHEG Local 9,881.542388 0.00 549,410.00 0.00 343,933,008.001,155.900000

Base 8.548787 0.00 475.31 0.00 297,545.64

14 Oct 2011 18 Oct 2011 KRW/KR3 0.01UBS SECURITIES PTE.LTD., SEOUL

34,750.000 NHEG Local 9,999.292086 0.00 555,960.00 0.00 348,031,360.001,156.100000

Base 8.649158 0.00 480.89 0.00 301,039.15
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611361908 Total

1,105,370.00 0.000.0069,500.000 Local 691,964,368.00

Base 0.00 956.20 0.00 598,584.79

COMMON STOCK614635902 28 Nov 2011 30 Nov 2011 KRW/KR3DONGWON SECURITIESKWANG DONG PHARMACEUTICAL CO

11,070.000 NHHV Local 3,476.361337 0.00 19,241.00 0.00 38,502,561.001,154.400000

Base 3.011401 0.00 16.67 0.00 33,352.88

29 Nov 2011 01 Dec 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

8,250.000 NHHV Local 3,589.564848 0.00 14,810.00 0.00 29,628,720.001,145.250000

Base 3.134307 0.00 12.93 0.00 25,870.96

01 Dec 2011 05 Dec 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

32,530.000 NHHV Local 3,714.033415 0.00 60,410.00 0.00 120,877,917.001,126.250000

Base 3.297699 0.00 53.64 0.00 107,327.78

02 Dec 2011 06 Dec 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

14,990.000 NHHV Local 3,726.700867 0.00 27,930.00 0.00 55,891,176.001,131.450000

Base 3.293739 0.00 24.69 0.00 49,397.83

05 Dec 2011 07 Dec 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

920.000 NHHV Local 3,769.040217 0.00 1,730.00 0.00 3,469,247.001,129.800000

Base 3.336024 0.00 1.53 0.00 3,070.67

06 Dec 2011 08 Dec 2011 KRW/KR3DONGWON SECURITIES

6,120.000 NHHV Local 3,749.999837 0.00 11,470.00 0.00 22,961,469.001,131.200000

Base 3.315064 0.00 10.14 0.00 20,298.33

07 Dec 2011 09 Dec 2011 KRW/KR3DONGWON SECURITIES

17,900.000 NHHV Local 3,799.514190 0.00 34,000.00 0.00 68,045,304.001,126.100000

Base 3.374047 0.00 30.19 0.00 60,425.63
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08 Dec 2011 12 Dec 2011 KRW/KR3DONGWON SECURITIES

8,200.000 NHHV Local 3,789.362439 0.00 15,530.00 0.00 31,088,302.001,131.500000

Base 3.348973 0.00 13.73 0.00 27,475.30

09 Dec 2011 13 Dec 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

5,510.000 NHHV Local 3,773.887659 0.00 10,400.00 0.00 20,804,521.001,146.800000

Base 3.290798 0.00 9.07 0.00 18,141.37

12 Dec 2011 14 Dec 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

18,610.000 NHHV Local 3,771.213541 0.00 35,090.00 0.00 70,217,374.001,146.950000

Base 3.288037 0.00 30.59 0.00 61,220.95

13 Dec 2011 15 Dec 2011 KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

2,230.000 NHHV Local 3,767.899103 0.00 4,200.00 0.00 8,406,615.001,153.800000

Base 3.265643 0.00 3.64 0.00 7,286.02

15 Dec 2011 19 Dec 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

4,310.000 NHHV Local 3,759.977030 0.00 8,100.00 0.00 16,213,601.001,162.950000

Base 3.233137 0.00 6.97 0.00 13,941.79

16 Dec 2011 20 Dec 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

7,640.000 NHHV Local 3,808.773953 0.00 14,550.00 0.00 29,113,583.001,158.650000

Base 3.287252 0.00 12.56 0.00 25,127.16

27 Dec 2011 29 Dec 2011 KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

6,510.000 NHHV Local 3,744.457911 0.00 12,190.00 0.00 24,388,611.001,158.700000

Base 3.231603 0.00 10.52 0.00 21,048.25

28 Dec 2011 OPEN KRW/KR3CREDIT SUISSE FIRST BOSTON (EUROPE)

5,000.000 NHHV Local 3,689.974000 0.00 9,220.00 0.00 18,459,090.001,155.650000

Base 3.192986 0.00 7.98 0.00 15,972.91

29 Dec 2011 OPEN KRW/KR3UBS SECURITIES PTE.LTD., SEOUL

1,780.000 NHHV Local 3,701.047753 0.00 3,290.00 0.00 6,591,155.001,152.000000

Base 3.212715 0.00 2.86 0.00 5,721.49
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614635902 Total

282,161.00 0.000.00151,570.000 Local 564,659,246.00

Base 0.00 247.71 0.00 495,679.32

COMMON STOCK615525904 24 Nov 2011 28 Nov 2011 KRW/KR3 0.15CITIGROUPGLBL MARKTET KOERA SECS LTSAMSUNG FIRE + MARINE INS

1,694.000 NHIL Local 217,592.680047 0.00 294,882.00 0.00 368,896,882.001,152.100000

Base 188.866140 0.00 255.95 0.00 320,195.19

COMMON STOCK615593902 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTDONGBU INSURANCE CO LTD

2,030.000 NHIL Local 47,634.975369 0.00 77,359.00 0.00 96,776,359.001,152.100000

Base 41.346216 0.00 67.15 0.00 83,999.96

06 Dec 2011 08 Dec 2011 KRW/KR3 0.05LOOP CAPITAL MARKETS LLC

290.000 NHIL Local 50,674.482759 0.00 16,165.00 0.00 14,711,765.001,131.200000

Base 44.797103 0.00 14.29 0.00 13,005.45

615593902 Total

93,524.00 0.000.002,320.000 Local 111,488,124.00

Base 0.00 81.44 0.00 97,005.41

COMMON STOCK616216909 13 Oct 2011 17 Oct 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCLIG INSURANCE CO LTD

14,790.000 NHEH Local 22,142.021569 0.00 360,229.00 0.00 327,840,728.001,155.900000

Base 19.155655 0.00 311.64 0.00 283,623.78

COMMON STOCK617340906 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTWOONGJIN COWAY CO LTD

2,800.000 NHIL Local 37,003.392857 0.00 82,888.00 0.00 103,692,388.001,152.100000

Base 32.118213 0.00 71.95 0.00 90,002.94

06 Dec 2011 08 Dec 2011 KRW/KR3 0.04LOOP CAPITAL MARKETS LLC

790.000 NHIL Local 39,020.253165 0.00 33,909.00 0.00 30,859,909.001,131.200000

Base 34.494566 0.00 29.98 0.00 27,280.68
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617340906 Total

116,797.00 0.000.003,590.000 Local 134,552,297.00

Base 0.00 101.93 0.00 117,283.62

COMMON STOCK617507900 24 Nov 2011 28 Nov 2011 KRW/KR3 0.05CITIGROUPGLBL MARKTET KOERA SECS LTKT+G CORP

4,964.000 NHIL Local 77,632.151491 0.00 308,293.00 0.00 385,674,293.001,152.100000

Base 67.383171 0.00 267.59 0.00 334,757.65

06 Dec 2011 08 Dec 2011 KRW/KR3 0.07LOOP CAPITAL MARKETS LLC

473.000 NHIL Local 77,082.029598 0.00 40,106.00 0.00 36,499,906.001,131.200000

Base 68.141822 0.00 35.45 0.00 32,266.54

617507900 Total

348,399.00 0.000.005,437.000 Local 422,174,199.00

Base 0.00 303.04 0.00 367,024.19

COMMON STOCK618023907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTS1 CORPORATION

992.000 NHIL Local 54,804.536290 0.00 43,493.00 0.00 54,409,593.001,152.100000

Base 47.569253 0.00 37.75 0.00 47,226.45

COMMON STOCK618207906 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTKOREA GAS CORPORATION

1,680.000 NHIL Local 37,156.250000 0.00 49,938.00 0.00 62,472,438.001,152.100000

Base 32.250890 0.00 43.35 0.00 54,224.84

06 Dec 2011 08 Dec 2011 KRW/KR3 0.04LOOP CAPITAL MARKETS LLC

230.000 NHIL Local 38,645.652174 0.00 9,777.00 0.00 8,898,277.001,131.200000

Base 34.163412 0.00 8.64 0.00 7,866.23

618207906 Total

59,715.00 0.000.001,910.000 Local 71,370,715.00

Base 0.00 51.99 0.00 62,091.07
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COMMON STOCK618951008 24 Nov 2011 28 Nov 2011 KRW/KR3 0.06CITIGROUPGLBL MARKTET KOERA SECS LTCJ CORP

764.000 NHIL Local 79,844.371728 0.00 48,801.00 0.00 61,049,901.001,152.100000

Base 69.303335 0.00 42.36 0.00 52,990.11

COMMON STOCK618953905 24 Nov 2011 28 Nov 2011 KRW/KR3 0.07CITIGROUPGLBL MARKTET KOERA SECS LTCHEIL INDUSTRIES INC

2,445.000 NHIL Local 98,874.519427 0.00 193,399.00 0.00 241,941,599.001,152.100000

Base 85.821126 0.00 167.87 0.00 210,000.52

COMMON STOCK621167907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTDOOSAN INFRACORE CO LTD

5,220.000 NHIL Local 18,731.609195 0.00 78,223.00 0.00 97,857,223.001,152.100000

Base 16.258666 0.00 67.90 0.00 84,938.13

COMMON STOCK621173905 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTDAEWOO SHIPBUILDING + MARINE

4,960.000 NHIL Local 27,218.346774 0.00 108,002.00 0.00 135,111,002.001,152.100000

Base 23.624986 0.00 93.74 0.00 117,273.68

COMMON STOCK624949905 28 Nov 2011 30 Nov 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOULDAEHAN FLOUR MILLS CO LTD

71.000 NHHV Local 135,183.098592 0.00 4,800.00 0.00 9,602,800.001,154.400000

Base 117.102476 0.00 4.16 0.00 8,318.43

29 Nov 2011 01 Dec 2011 KRW/KR3 0.06DONGWON SECURITIES

1,622.000 NHHV Local 136,000.000617 0.00 110,290.00 0.00 220,702,291.001,145.250000

Base 118.751365 0.00 96.30 0.00 192,711.02

30 Nov 2011 02 Dec 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

117.000 NHHV Local 137,995.726496 0.00 8,070.00 0.00 16,153,570.001,142.700000

Base 120.762866 0.00 7.06 0.00 14,136.32

01 Dec 2011 05 Dec 2011 KRW/KR3 0.06CREDIT SUISSE FIRST BOSTON (EUROPE)

126.000 NHHV Local 140,420.634921 0.00 8,840.00 0.00 17,701,840.001,126.250000

Base 124.679809 0.00 7.85 0.00 15,717.50
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02 Dec 2011 06 Dec 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

184.000 NHHV Local 140,165.760870 0.00 12,900.00 0.00 25,803,400.001,131.450000

Base 123.881533 0.00 11.40 0.00 22,805.60

05 Dec 2011 07 Dec 2011 KRW/KR3 0.06DONGWON SECURITIES

86.000 NHHV Local 139,000.000000 0.00 5,970.00 0.00 11,959,970.001,129.800000

Base 123.030625 0.00 5.28 0.00 10,585.92

06 Dec 2011 08 Dec 2011 KRW/KR3 0.06DONGWON SECURITIES

382.000 NHHV Local 139,000.000000 0.00 26,540.00 0.00 53,124,540.001,131.200000

Base 122.878359 0.00 23.46 0.00 46,963.00

07 Dec 2011 09 Dec 2011 KRW/KR3 0.06DONGWON SECURITIES

298.000 NHHV Local 141,500.000000 0.00 21,080.00 0.00 42,188,080.001,126.100000

Base 125.654915 0.00 18.72 0.00 37,463.88

08 Dec 2011 12 Dec 2011 KRW/KR3 0.06DONGWON SECURITIES

807.000 NHHV Local 141,500.000000 0.00 57,090.00 0.00 114,247,590.001,131.500000

Base 125.055236 0.00 50.46 0.00 100,970.03

09 Dec 2011 13 Dec 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

229.000 NHHV Local 139,860.262009 0.00 16,010.00 0.00 32,044,010.001,146.800000

Base 121.956978 0.00 13.96 0.00 27,942.11

12 Dec 2011 14 Dec 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

22.000 NHHV Local 140,977.272727 0.00 1,550.00 0.00 3,103,050.001,146.950000

Base 122.914925 0.00 1.35 0.00 2,705.48

13 Dec 2011 15 Dec 2011 KRW/KR3 0.06UBS SECURITIES PTE.LTD., SEOUL

70.000 NHHV Local 140,792.857143 0.00 4,930.00 0.00 9,860,430.001,153.800000

Base 122.025357 0.00 4.27 0.00 8,546.05

624949905 Total

278,070.00 0.000.004,014.000 Local 556,491,571.00

Base 0.00 244.27 0.00 488,865.34
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COMMON STOCK624965000 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTDAEWOO SECURITIES CO LTD

9,960.000 NHIL Local 9,392.590361 0.00 74,840.00 0.00 93,625,040.001,152.100000

Base 8.152583 0.00 64.96 0.00 81,264.68

COMMON STOCK626418909 24 Nov 2011 28 Nov 2011 KRW/KR3 0.23CITIGROUPGLBL MARKTET KOERA SECS LTNCSOFT CORPORATION

753.000 NHIL Local 324,086.321381 0.00 195,230.00 0.00 244,232,230.001,152.100000

Base 281.300513 0.00 169.46 0.00 211,988.74

COMMON STOCK627611908 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTDONGKUK STEEL MILL CO LTD

2,140.000 NHIL Local 22,332.710280 0.00 38,234.00 0.00 47,830,234.001,152.100000

Base 19.384351 0.00 33.19 0.00 41,515.70

COMMON STOCK629090903 24 Nov 2011 28 Nov 2011 KRW/KR3CITIGROUPGLBL MARKTET KOERA SECS LTLG UPLUS CORP

11,340.000 NHIL Local 6,666.622575 0.00 60,480.00 0.00 75,659,980.001,152.100000

Base 5.786496 0.00 52.50 0.00 65,671.37

06 Dec 2011 08 Dec 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLC

2,170.000 NHIL Local 6,888.110599 0.00 16,442.00 0.00 14,963,642.001,131.200000

Base 6.089207 0.00 14.54 0.00 13,228.11

629090903 Total

76,922.00 0.000.0013,510.000 Local 90,623,622.00

Base 0.00 67.04 0.00 78,899.48

COMMON STOCK629467903 24 Nov 2011 28 Nov 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTDOOSAN HEAVY INDUSTRIES

2,805.000 NHIL Local 61,693.297683 0.00 138,440.00 0.00 173,188,140.001,152.100000

Base 53.548561 0.00 120.16 0.00 150,323.88

COMMON STOCK634412902 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTDAEWOO ENGINEERING + CONSTR

6,890.000 NHIL Local 8,811.944848 0.00 48,571.00 0.00 60,762,871.001,152.100000

Base 7.648594 0.00 42.16 0.00 52,740.97
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COMMON STOCK634445902 24 Nov 2011 28 Nov 2011 KRW/KR3 0.35CITIGROUPGLBL MARKTET KOERA SECS LTLG HOUSEHOLD + HEALTH CARE

457.000 NHIL Local 506,138.949672 0.00 185,044.00 0.00 231,490,544.001,152.100000

Base 439.318592 0.00 160.61 0.00 200,929.21

06 Dec 2011 08 Dec 2011 KRW/KR3 0.50LOOP CAPITAL MARKETS LLC

6.000 NHIL Local 512,166.666667 0.00 3,380.00 0.00 3,076,380.001,131.200000

Base 452.764026 0.00 2.99 0.00 2,719.57

634445902 Total

188,424.00 0.000.00463.000 Local 234,566,924.00

Base 0.00 163.60 0.00 203,648.78

COMMON STOCK634691901 24 Nov 2011 28 Nov 2011 KRW/KR3 0.22CITIGROUPGLBL MARKTET KOERA SECS LTLG CHEM LTD

1,257.000 NHIL Local 316,793.158313 0.00 318,567.00 0.00 398,527,567.001,152.100000

Base 274.970192 0.00 276.51 0.00 345,914.04

22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASH

924.000 NHIL Local 321,000.000000 0.00 0.00 0.00 296,604,000.001,140.600014

Base 281.430823 0.00 0.00 0.00 260,042.08

634691901 Total

318,567.00 0.000.002,181.000 Local 695,131,567.00

Base 0.00 276.51 0.00 605,956.12

COMMON STOCK637578006 24 Nov 2011 28 Nov 2011 KRW/KR3 0.05CITIGROUPGLBL MARKTET KOERA SECS LTLS CORP

892.000 NHIL Local 74,594.730942 0.00 53,231.00 0.00 66,591,731.001,152.100000

Base 64.746750 0.00 46.20 0.00 57,800.30

COMMON STOCK639750900 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTSHINHAN FINANCIAL GROUP LTD

8,940.000 NHIL Local 36,965.715884 0.00 264,379.00 0.00 330,737,879.001,152.100000

Base 32.085510 0.00 229.48 0.00 287,073.93



Prepared by State StreetPage 441

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASH

9,760.000 NHIL Local 38,800.000000 0.00 0.00 0.00 378,688,000.001,140.599984

Base 34.017184 0.00 0.00 0.00 332,007.72

639750900 Total

264,379.00 0.000.0018,700.000 Local 709,425,879.00

Base 0.00 229.48 0.00 619,081.65

COMMON STOCK640242905 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI DEVELOPMENT COMPANY

2,520.000 NHIL Local 16,382.142857 0.00 33,026.00 0.00 41,316,026.001,152.100000

Base 14.219376 0.00 28.67 0.00 35,861.49

COMMON STOCK640586905 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI MERCHANT MARINE

2,340.000 NHIL Local 23,279.273504 0.00 43,579.00 0.00 54,517,079.001,152.100000

Base 20.205949 0.00 37.83 0.00 47,319.75

COMMON STOCK640605903 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHS OIL CORPORATION

3,767.000 NHIL Local 109,000.000000 0.00 0.00 0.00 410,603,000.001,140.600008

Base 95.563738 0.00 0.00 0.00 359,988.60

COMMON STOCK640776902 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTHANWHA CHEMICAL CORP

4,310.000 NHIL Local 24,768.677494 0.00 85,402.00 0.00 106,838,402.001,152.100000

Base 21.498722 0.00 74.13 0.00 92,733.62

COMMON STOCK640844908 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTSAMSUNG SECURITIES CO LTD

3,730.000 NHIL Local 47,944.906166 0.00 143,068.00 0.00 178,977,568.001,152.100000

Base 41.615230 0.00 124.18 0.00 155,348.99

COMMON STOCK644002909 24 Nov 2011 28 Nov 2011 KRW/KR3 0.21CITIGROUPGLBL MARKTET KOERA SECS LTHONAM PETROCHEMICAL CORP

672.000 NHIL Local 301,645.089286 0.00 162,164.00 0.00 202,867,664.001,152.100000

Base 261.821968 0.00 140.76 0.00 176,085.12
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COMMON STOCK644662900 24 Nov 2011 28 Nov 2011 KRW/KR3 0.18CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI HEAVY INDUSTRIES

1,438.000 NHIL Local 255,355.702364 0.00 293,761.00 0.00 367,495,261.001,152.100000

Base 221.643696 0.00 254.98 0.00 318,978.61

22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASH

446.000 NHIL Local 266,000.000000 0.00 0.00 0.00 118,636,000.001,140.600039

Base 233.210583 0.00 0.00 0.00 104,011.92

644662900 Total

293,761.00 0.000.001,884.000 Local 486,131,261.00

Base 0.00 254.98 0.00 422,990.53

COMMON STOCK644954000 24 Nov 2011 28 Nov 2011 KRW/KR3 0.22CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI MOBIS

2,487.000 NHIL Local 314,340.369924 0.00 625,412.00 0.00 782,389,912.001,152.100000

Base 272.841220 0.00 542.85 0.00 679,098.96

22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASH

726.000 NHIL Local 308,500.000000 0.00 0.00 0.00 223,971,000.001,140.600005

Base 270.471680 0.00 0.00 0.00 196,362.44

644954000 Total

625,412.00 0.000.003,213.000 Local 1,006,360,912.00

Base 0.00 542.85 0.00 875,461.40

COMMON STOCK645026907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTHYNIX SEMICONDUCTOR INC

22,210.000 NHIL Local 21,987.888294 0.00 390,681.00 0.00 488,741,680.001,152.100000

Base 19.085052 0.00 339.10 0.00 424,218.11

COMMON STOCK645098005 24 Nov 2011 28 Nov 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI ENGINEERING + CONST

3,696.000 NHIL Local 61,502.002165 0.00 181,849.00 0.00 227,493,249.001,152.100000

Base 53.382521 0.00 157.84 0.00 197,459.64
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COMMON STOCK645106907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.07CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI MIPO DOCKYARD

674.000 NHIL Local 101,087.388724 0.00 54,506.00 0.00 68,187,406.001,152.100000

Base 87.741853 0.00 47.31 0.00 59,185.32

COMMON STOCK645108903 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI HYSCO

2,400.000 NHIL Local 39,367.083333 0.00 75,585.00 0.00 94,556,585.001,152.100000

Base 34.169849 0.00 65.61 0.00 82,073.24

COMMON STOCK646185900 24 Nov 2011 28 Nov 2011 KRW/KR3 0.06CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI STEEL CO

2,748.000 NHIL Local 92,504.621543 0.00 203,362.00 0.00 254,406,062.001,152.100000

Base 80.292181 0.00 176.51 0.00 220,819.43

COMMON STOCK646297903 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHINDUSTRIAL BANK OF KOREA

14,280.000 NHIL Local 13,400.000000 0.00 0.00 0.00 191,352,000.001,140.600031

Base 11.748202 0.00 0.00 0.00 167,764.33

COMMON STOCK649091006 24 Nov 2011 28 Nov 2011 KRW/KR3 0.16CITIGROUPGLBL MARKTET KOERA SECS LTKCC CORP

262.000 NHIL Local 223,782.442748 0.00 46,905.00 0.00 58,677,905.001,152.100000

Base 194.238732 0.00 40.71 0.00 50,931.26

COMMON STOCK649504909 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHKOREA EXCHANGE BANK

18,990.000 NHIL Local 7,850.000000 0.00 0.00 0.00 149,071,500.001,140.599969

Base 6.882343 0.00 0.00 0.00 130,695.69

COMMON STOCK649542909 24 Nov 2011 28 Nov 2011 KRW/KR3 0.22CITIGROUPGLBL MARKTET KOERA SECS LTKOREA ZINC CO LTD

408.000 NHIL Local 315,540.441176 0.00 102,992.00 0.00 128,843,492.001,152.100000

Base 273.882858 0.00 89.40 0.00 111,833.60

COMMON STOCK649675907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTHANWHA CORPORATION

3,050.000 NHIL Local 34,651.475410 0.00 84,550.00 0.00 105,771,550.001,152.100000

Base 30.076795 0.00 73.39 0.00 91,807.61
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COMMON STOCK649676004 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTKOREAN AIR LINES CO LTD

1,700.000 NHIL Local 42,994.705882 0.00 58,473.00 0.00 73,149,473.001,152.100000

Base 37.318554 0.00 50.75 0.00 63,492.29

COMMON STOCK649700903 24 Nov 2011 28 Nov 2011 KRW/KR3 0.14CITIGROUPGLBL MARKTET KOERA SECS LTOCI CO LTD

755.000 NHIL Local 203,082.781457 0.00 122,662.00 0.00 153,450,162.001,152.100000

Base 176.271835 0.00 106.47 0.00 133,191.70

COMMON STOCK649788908 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI SECURITIES CO

9,050.000 NHIL Local 8,516.961326 0.00 61,663.00 0.00 77,140,163.001,152.100000

Base 7.392554 0.00 53.52 0.00 66,956.13

COMMON STOCK649932001 24 Nov 2011 28 Nov 2011 KRW/KR3 0.12CITIGROUPGLBL MARKTET KOERA SECS LTKOREA KUMHO PETROCHEMICAL CO

598.000 NHIL Local 167,876.254181 0.00 80,312.00 0.00 100,470,312.001,152.100000

Base 145.713266 0.00 69.71 0.00 87,206.24

COMMON STOCK650455900 28 Nov 2011 30 Nov 2011 KRW/KR3 0.02CREDIT SUISSE FIRST BOSTON (EUROPE)KYUNGDONG CITY GAS CO LTD

166.000 NHHV Local 50,633.734940 0.00 4,200.00 0.00 8,409,400.001,154.400000

Base 43.861517 0.00 3.64 0.00 7,284.65

29 Nov 2011 01 Dec 2011 KRW/KR3 0.02CREDIT SUISSE FIRST BOSTON (EUROPE)

9.000 NHHV Local 50,900.000000 0.00 220.00 0.00 458,320.001,145.250000

Base 44.444444 0.00 0.19 0.00 400.19

30 Nov 2011 02 Dec 2011 KRW/KR3 0.02UBS SECURITIES PTE.LTD., SEOUL

215.000 NHHV Local 50,874.418605 0.00 5,470.00 0.00 10,943,470.001,142.700000

Base 44.521238 0.00 4.79 0.00 9,576.85

01 Dec 2011 05 Dec 2011 KRW/KR3 0.02CREDIT SUISSE FIRST BOSTON (EUROPE)

329.000 NHHV Local 50,500.000000 0.00 8,300.00 0.00 16,622,800.001,126.250000

Base 44.839068 0.00 7.37 0.00 14,759.42
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02 Dec 2011 06 Dec 2011 KRW/KR3 0.02UBS SECURITIES PTE.LTD., SEOUL

155.000 NHHV Local 50,900.000000 0.00 3,940.00 0.00 7,893,440.001,131.450000

Base 44.986522 0.00 3.48 0.00 6,976.39

05 Dec 2011 07 Dec 2011 KRW/KR3 0.02DONGWON SECURITIES

2,926.000 NHHV Local 50,800.000000 0.00 74,320.00 0.00 148,715,120.001,129.800000

Base 44.963710 0.00 65.78 0.00 131,629.60

06 Dec 2011 08 Dec 2011 KRW/KR3 0.02CREDIT SUISSE FIRST BOSTON (EUROPE)

470.000 NHHV Local 50,976.595745 0.00 11,970.00 0.00 23,970,970.001,131.200000

Base 45.064176 0.00 10.58 0.00 21,190.74

07 Dec 2011 09 Dec 2011 KRW/KR3 0.02UBS SECURITIES PTE.LTD., SEOUL

164.000 NHHV Local 51,181.707317 0.00 4,200.00 0.00 8,398,000.001,126.100000

Base 45.450411 0.00 3.73 0.00 7,457.60

09 Dec 2011 13 Dec 2011 KRW/KR3 0.02UBS SECURITIES PTE.LTD., SEOUL

497.000 NHHV Local 50,893.963783 0.00 12,650.00 0.00 25,306,950.001,146.800000

Base 44.379110 0.00 11.03 0.00 22,067.45

12 Dec 2011 14 Dec 2011 KRW/KR3 0.02CREDIT SUISSE FIRST BOSTON (EUROPE)

319.000 NHHV Local 50,999.686520 0.00 8,130.00 0.00 16,277,030.001,146.950000

Base 44.465484 0.00 7.09 0.00 14,191.58

650455900 Total

133,400.00 0.000.005,250.000 Local 266,995,500.00

Base 0.00 117.68 0.00 235,534.47

COMMON STOCK650531908 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTKT CORP

2,520.000 NHIL Local 36,907.936508 0.00 74,406.00 0.00 93,082,406.001,152.100000

Base 32.035358 0.00 64.58 0.00 80,793.69
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06 Dec 2011 08 Dec 2011 KRW/KR3 0.04LOOP CAPITAL MARKETS LLC

1,530.000 NHIL Local 37,174.183007 0.00 62,564.00 0.00 56,939,064.001,131.200000

Base 32.862609 0.00 55.31 0.00 50,335.10

650531908 Total

136,970.00 0.000.004,050.000 Local 150,021,470.00

Base 0.00 119.89 0.00 131,128.79

COMMON STOCK651836900 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTKP CHEMICAL CORP

2,830.000 NHIL Local 16,681.802120 0.00 37,768.00 0.00 47,247,268.001,152.100000

Base 14.479474 0.00 32.78 0.00 41,009.69

COMMON STOCK653426908 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHWOORI FINANCE HOLDINGS CO

25,660.000 NHIL Local 9,300.000000 0.00 0.00 0.00 238,638,000.001,140.600013

Base 8.153603 0.00 0.00 0.00 209,221.46

COMMON STOCK653543900 24 Nov 2011 28 Nov 2011 KRW/KR3 1.09CITIGROUPGLBL MARKTET KOERA SECS LTLOTTE CONFECTIONERY CO LTD

35.000 NHIL Local 1,567,771.428571 0.00 43,898.00 0.00 54,915,898.001,152.100000

Base 1,360.794574 0.00 38.10 0.00 47,665.91

06 Dec 2011 08 Dec 2011 KRW/KR3 1.67LOOP CAPITAL MARKETS LLC

15.000 NHIL Local 1,722,400.000000 0.00 28,420.00 0.00 25,864,420.001,131.200000

Base 1,522.630835 0.00 25.12 0.00 22,864.59

653543900 Total

72,318.00 0.000.0050.000 Local 80,780,318.00

Base 0.00 63.22 0.00 70,530.50

COMMON STOCK653703009 24 Nov 2011 28 Nov 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTLG CORP

4,456.000 NHIL Local 55,726.122083 0.00 198,652.00 0.00 248,514,252.001,152.100000

Base 48.369171 0.00 172.43 0.00 215,705.45
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COMMON STOCK653708008 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTWOORI INVESTMENT + SECURITIE

6,520.000 NHIL Local 9,718.542945 0.00 50,692.00 0.00 63,415,592.001,152.100000

Base 8.435503 0.00 44.00 0.00 55,043.48

COMMON STOCK656039906 24 Nov 2011 28 Nov 2011 KRW/KR3 0.17CITIGROUPGLBL MARKTET KOERA SECS LTNHN CORP

1,882.000 NHIL Local 239,324.123273 0.00 360,326.00 0.00 450,768,326.001,152.100000

Base 207.728603 0.00 312.76 0.00 391,257.99

COMMON STOCK656861903 24 Nov 2011 28 Nov 2011 KRW/KR3 0.11CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI DEPT STORE CO

718.000 NHIL Local 156,808.495822 0.00 90,071.00 0.00 112,678,571.001,152.100000

Base 136.106671 0.00 78.18 0.00 97,802.77

COMMON STOCK663811909 13 Oct 2011 17 Oct 2011 KRW/KR3 0.21LOOP CAPITAL MARKETS LLCNONGSHIM CO LTD

3,325.000 NHEH Local 225,862.255639 0.00 826,091.00 0.00 751,818,091.001,155.900000

Base 195.399477 0.00 714.67 0.00 650,417.93

COMMON STOCK665458907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTKOREA INVESTMENT HOLDINGS CO

2,200.000 NHIL Local 33,629.545455 0.00 59,188.00 0.00 74,044,188.001,152.100000

Base 29.189780 0.00 51.37 0.00 64,268.89

COMMON STOCK666111000 24 Nov 2011 28 Nov 2011 KRW/KR3 0.10CITIGROUPGLBL MARKTET KOERA SECS LTDOOSAN CORP

595.000 NHIL Local 141,240.336134 0.00 67,230.00 0.00 84,105,230.001,152.100000

Base 122.593817 0.00 58.35 0.00 73,001.68

COMMON STOCK668344906 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTKANGWON LAND INC

5,110.000 NHIL Local 27,607.045010 0.00 112,858.00 0.00 141,184,858.001,152.100000

Base 23.962369 0.00 97.96 0.00 122,545.66

COMMON STOCK677160004 24 Nov 2011 28 Nov 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTSAMSUNG C+T CORP

6,343.000 NHIL Local 62,365.836355 0.00 316,469.00 0.00 395,902,969.001,152.100000

Base 54.132312 0.00 274.69 0.00 343,635.94
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COMMON STOCK677164907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.09CITIGROUPGLBL MARKTET KOERA SECS LTSAMSUNG SDI CO LTD

1,693.000 NHIL Local 122,726.225635 0.00 166,220.00 0.00 207,941,720.001,152.100000

Base 106.523935 0.00 144.28 0.00 180,489.30

COMMON STOCK677168908 24 Nov 2011 28 Nov 2011 KRW/KR3 0.05CITIGROUPGLBL MARKTET KOERA SECS LTSAMSUNG ELECTRO MECHANICS CO

2,955.000 NHIL Local 72,426.632826 0.00 171,217.00 0.00 214,191,917.001,152.100000

Base 62.864884 0.00 148.61 0.00 185,914.35

COMMON STOCK677221905 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTSAMSUNG HEAVY INDUSTRIES

8,160.000 NHIL Local 27,695.649510 0.00 180,797.00 0.00 226,177,297.001,152.100000

Base 24.039276 0.00 156.93 0.00 196,317.42

COMMON STOCK677260903 10 Nov 2011 14 Nov 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMENSAMYOUNG CHEMICAL CO LTD

45,600.000 NHEG Local 5,894.708509 0.00 430,070.00 0.00 269,228,778.001,134.250000

Base 5.197010 0.00 379.17 0.00 237,362.82

11 Nov 2011 15 Nov 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

45,600.000 NHEG Local 6,211.640000 0.00 453,200.00 0.00 283,703,984.001,126.600000

Base 5.513616 0.00 402.27 0.00 251,823.17

677260903 Total

883,270.00 0.000.0091,200.000 Local 552,932,762.00

Base 0.00 781.44 0.00 489,185.99

COMMON STOCK677267908 24 Nov 2011 28 Nov 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTSAMSUNG TECHWIN CO LTD

2,071.000 NHIL Local 52,664.461613 0.00 87,254.00 0.00 109,155,354.001,152.100000

Base 45.711710 0.00 75.73 0.00 94,744.69

COMMON STOCK680504909 24 Nov 2011 28 Nov 2011 KRW/KR3 0.17CITIGROUPGLBL MARKTET KOERA SECS LTSHINSEGAE CO LTD

293.000 NHIL Local 245,529.010239 0.00 57,552.00 0.00 71,997,552.001,152.100000

Base 213.114322 0.00 49.95 0.00 62,492.45
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COMMON STOCK689683001 24 Nov 2011 28 Nov 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTHYOSUNG CORPORATION

1,340.000 NHIL Local 59,377.761194 0.00 63,653.00 0.00 79,629,853.001,152.100000

Base 51.538722 0.00 55.25 0.00 69,117.14

COMMON STOCK689684900 24 Nov 2011 28 Nov 2011 KRW/KR3 0.45CITIGROUPGLBL MARKTET KOERA SECS LTORION CORP

176.000 NHIL Local 644,892.045455 0.00 90,801.00 0.00 113,591,801.001,152.100000

Base 559.753533 0.00 78.81 0.00 98,595.44

06 Dec 2011 08 Dec 2011 KRW/KR3 0.59LOOP CAPITAL MARKETS LLC

9.000 NHIL Local 602,111.111111 0.00 5,961.00 0.00 5,424,961.001,131.200000

Base 532.276442 0.00 5.27 0.00 4,795.76

689684900 Total

96,762.00 0.000.00185.000 Local 119,016,762.00

Base 0.00 84.08 0.00 103,391.20

COMMON STOCK698833902 24 Nov 2011 28 Nov 2011 KRW/KR3 0.08CITIGROUPGLBL MARKTET KOERA SECS LTYUHAN CORPORATION

354.000 NHIL Local 113,471.751412 0.00 32,135.00 0.00 40,201,135.001,152.100000

Base 98.491235 0.00 27.89 0.00 34,893.79

06 Dec 2011 08 Dec 2011 KRW/KR3 0.13LOOP CAPITAL MARKETS LLC

574.000 NHIL Local 133,004.355401 0.00 83,979.00 0.00 76,428,479.001,131.200000

Base 117.578108 0.00 74.24 0.00 67,564.07

698833902 Total

116,114.00 0.000.00928.000 Local 116,629,614.00

Base 0.00 102.13 0.00 102,457.86

COMMON STOCK698837903 24 Nov 2011 28 Nov 2011 KRW/KR3 0.09CITIGROUPGLBL MARKTET KOERA SECS LTSK HOLDINGS CO LTD

1,317.000 NHIL Local 131,040.622627 0.00 138,064.00 0.00 172,718,564.001,152.100000

Base 113.740667 0.00 119.84 0.00 149,916.30
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COMMON STOCKACI00J5W8 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTBS FINANCIAL GROUP INC

7,800.000 NHIL Local 10,741.794872 0.00 67,029.00 0.00 83,853,029.001,152.100000

Base 9.323665 0.00 58.18 0.00 72,782.77

COMMON STOCKACI00M683 24 Nov 2011 28 Nov 2011 KRW/KR3 0.21CITIGROUPGLBL MARKTET KOERA SECS LTE MART CO LTD

920.000 NHIL Local 297,158.152174 0.00 218,708.00 0.00 273,604,208.001,152.100000

Base 257.927395 0.00 189.83 0.00 237,483.04

COMMON STOCKACI00OXJ5 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTKOREA AEROSPACE INDUSTRIES

2,100.000 NHIL Local 38,734.285714 0.00 65,074.00 0.00 81,407,074.001,152.100000

Base 33.620593 0.00 56.48 0.00 70,659.73

COMMON STOCKB00LSN903 10 Nov 2011 14 Nov 2011 KRW/KR3 0.03UBS SECURITIES PTE.LTD., SEOULCOSMOCHEMICAL CO LTD

23,760.000 NHEG Local 18,779.524411 0.00 713,920.00 0.00 446,915,420.001,134.250000

Base 16.556777 0.00 629.42 0.00 394,018.44

11 Nov 2011 15 Nov 2011 KRW/KR3 0.03UBS SECURITIES PTE.LTD., SEOUL

1,190.000 NHEG Local 18,959.663866 0.00 36,090.00 0.00 22,598,090.001,126.600000

Base 16.829100 0.00 32.03 0.00 20,058.66

14 Nov 2011 16 Nov 2011 KRW/KR3 0.03UBS SECURITIES PTE.LTD., SEOUL

1,450.000 NHEG Local 19,532.413793 0.00 45,310.00 0.00 28,367,310.001,123.100000

Base 17.391518 0.00 40.34 0.00 25,258.04

B00LSN903 Total

795,320.00 0.000.0026,400.000 Local 497,880,820.00

Base 0.00 701.79 0.00 439,335.14

COMMON STOCKB01LXY902 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI MARINE + FIRE INS CO

3,330.000 NHIL Local 33,196.546547 0.00 88,436.00 0.00 110,632,936.001,152.100000

Base 28.813945 0.00 76.76 0.00 96,027.20
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COMMON STOCKB01VZN902 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTLG DISPLAY CO LTD

10,990.000 NHIL Local 23,243.903458 0.00 204,360.00 0.00 255,654,859.001,152.100000

Base 20.175248 0.00 177.38 0.00 221,903.36

COMMON STOCKB04PZG907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTSK NETWORKS CO LTD

7,350.000 NHIL Local 10,156.625850 0.00 59,721.00 0.00 74,710,921.001,152.100000

Base 8.815750 0.00 51.84 0.00 64,847.60

COMMON STOCKB0C5YV900 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTCELLTRION INC

3,646.000 NHIL Local 34,194.281404 0.00 99,738.00 0.00 124,772,088.001,152.100000

Base 29.679960 0.00 86.57 0.00 108,299.70

COMMON STOCKB0FBSF906 13 Oct 2011 17 Oct 2011 KRW/KR3 0.03LOOP CAPITAL MARKETS LLCMODETOUR NETWORK INC

19,088.000 NHEH Local 29,207.250576 0.00 613,259.00 0.00 558,121,258.001,155.900000

Base 25.267974 0.00 530.55 0.00 482,845.63

COMMON STOCKB0RNRF908 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTHANA FINANCIAL GROUP

3,870.000 NHIL Local 36,690.956072 0.00 113,595.00 0.00 142,107,595.001,152.100000

Base 31.847024 0.00 98.60 0.00 123,346.58

22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASH

6,090.000 NHIL Local 37,200.000000 0.00 0.00 0.00 226,548,000.001,140.599989

Base 32.614414 0.00 0.00 0.00 198,621.78

B0RNRF908 Total

113,595.00 0.000.009,960.000 Local 368,655,595.00

Base 0.00 98.60 0.00 321,968.36

COMMON STOCKB0V3XR904 24 Nov 2011 28 Nov 2011 KRW/KR3 0.15CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI GLOVIS CO LTD

670.000 NHIL Local 209,497.761194 0.00 112,291.00 0.00 140,475,791.001,152.100000

Base 181.839911 0.00 97.47 0.00 121,930.21



Prepared by State StreetPage 452

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 Dec 2011 08 Dec 2011 KRW/KR3 0.21LOOP CAPITAL MARKETS LLC

10.000 NHIL Local 211,650.000000 0.00 2,328.00 0.00 2,118,828.001,131.200000

Base 187.102192 0.00 2.06 0.00 1,873.08

B0V3XR904 Total

114,619.00 0.000.00680.000 Local 142,594,619.00

Base 0.00 99.53 0.00 123,803.29

COMMON STOCKB0WD5H904 24 Nov 2011 28 Nov 2011 KRW/KR3 0.02CITIGROUPGLBL MARKTET KOERA SECS LTMIRAE ASSET SECURITIES CO LT

1,230.000 NHIL Local 30,960.975610 0.00 30,466.00 0.00 38,112,466.001,152.100000

Base 26.873514 0.00 26.44 0.00 33,080.87

06 Dec 2011 08 Dec 2011 KRW/KR3 0.04LOOP CAPITAL MARKETS LLC

210.000 NHIL Local 36,861.904762 0.00 8,515.00 0.00 7,749,515.001,131.200000

Base 32.586549 0.00 7.53 0.00 6,850.70

B0WD5H904 Total

38,981.00 0.000.001,440.000 Local 45,861,981.00

Base 0.00 33.97 0.00 39,931.57

COMMON STOCKB0WGPZ905 24 Nov 2011 28 Nov 2011 KRW/KR3 0.24CITIGROUPGLBL MARKTET KOERA SECS LTLOTTE SHOPPING CO

456.000 NHIL Local 350,178.728070 0.00 127,745.00 0.00 159,809,245.001,152.100000

Base 303.948206 0.00 110.88 0.00 138,711.26

COMMON STOCKB12C0T906 24 Nov 2011 28 Nov 2011 KRW/KR3 0.06CITIGROUPGLBL MARKTET KOERA SECS LTSAMSUNG LIFE INSURANCE CO

2,971.000 NHIL Local 81,466.307641 0.00 193,629.00 0.00 242,230,029.001,152.100000

Base 70.711143 0.00 168.07 0.00 210,250.87

COMMON STOCKB15SK5908 24 Nov 2011 28 Nov 2011 KRW/KR3 0.76CITIGROUPGLBL MARKTET KOERA SECS LTAMOREPACIFIC CORP

151.000 NHIL Local 1,100,211.920530 0.00 132,906.00 0.00 166,264,906.001,152.100000

Base 954.962174 0.00 115.36 0.00 144,314.65
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COMMON STOCKB1WQQ4909 24 Nov 2011 28 Nov 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTSAMSUNG CARD CO

3,030.000 NHIL Local 40,153.135314 0.00 97,331.00 0.00 121,761,331.001,152.100000

Base 34.852127 0.00 84.48 0.00 105,686.43

COMMON STOCKB232R0909 24 Nov 2011 28 Nov 2011 KRW/KR3 0.11CITIGROUPGLBL MARKTET KOERA SECS LTSK INNOVATION CO LTD

631.000 NHIL Local 160,048.335975 0.00 80,792.00 0.00 101,071,292.001,152.100000

Base 138.918788 0.00 70.13 0.00 87,727.88

22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASH

2,292.000 NHIL Local 164,500.000000 0.00 0.00 0.00 377,034,000.001,140.600004

Base 144.222339 0.00 0.00 0.00 330,557.60

B232R0909 Total

80,792.00 0.000.002,923.000 Local 478,105,292.00

Base 0.00 70.13 0.00 418,285.48

COMMON STOCKB2492F907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.20CITIGROUPGLBL MARKTET KOERA SECS LTCJ CHEILJEDANG CORP

361.000 NHIL Local 285,759.002770 0.00 82,527.00 0.00 103,241,527.001,152.100000

Base 248.033159 0.00 71.63 0.00 89,611.60

COMMON STOCKB24FX4904 24 Nov 2011 28 Nov 2011 KRW/KR3CITIGROUPGLBL MARKTET KOERA SECS LTSTX PAN OCEAN CO LTD

4,990.000 NHIL Local 5,632.084168 0.00 22,483.00 0.00 28,126,583.001,152.100000

Base 4.888538 0.00 19.51 0.00 24,413.32

COMMON STOCKB39Z8G904 24 Nov 2011 28 Nov 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTLG INNOTEK CO LTD

501.000 NHIL Local 62,471.856287 0.00 25,039.00 0.00 31,323,439.001,152.100000

Base 54.224335 0.00 21.73 0.00 27,188.13

COMMON STOCKB39Z8L903 24 Nov 2011 28 Nov 2011 KRW/KR3 0.09CITIGROUPGLBL MARKTET KOERA SECS LTSK C+C CO LTD

810.000 NHIL Local 135,880.246914 0.00 88,050.00 0.00 110,151,050.001,152.100000

Base 117.941365 0.00 76.43 0.00 95,608.93
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COMMON STOCKB3DF0Y902 15 Dec 2011 19 Dec 2011 KRW/KR3 0.03CITIGROUPGLBL MARKTET KOERA SECS LTKB FINANCIAL GROUP INC

6,550.000 NHEB Local 35,668.132824 0.00 256,989.00 0.00 233,883,259.001,162.950000

Base 30.670392 0.00 220.98 0.00 201,112.05

COMMON STOCKB3LF56909 24 Nov 2011 28 Nov 2011 KRW/KR3 0.11CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI WIA CORP

750.000 NHIL Local 159,450.000000 0.00 95,670.00 0.00 119,683,170.001,152.100000

Base 138.399444 0.00 83.04 0.00 103,882.62

06 Dec 2011 08 Dec 2011 KRW/KR3 0.15LOOP CAPITAL MARKETS LLC

30.000 NHIL Local 154,516.666667 0.00 5,099.00 0.00 4,640,599.001,131.200000

Base 136.595356 0.00 4.51 0.00 4,102.37

B3LF56909 Total

100,769.00 0.000.00780.000 Local 124,323,769.00

Base 0.00 87.55 0.00 107,984.99

COMMON STOCKB3XF33905 24 Nov 2011 28 Nov 2011 KRW/KR3 0.14CITIGROUPGLBL MARKTET KOERA SECS LTMANDO CORP

955.000 NHIL Local 198,735.602094 0.00 151,834.00 0.00 189,944,334.001,152.100000

Base 172.498570 0.00 131.79 0.00 164,867.92

06 Dec 2011 08 Dec 2011 KRW/KR3 0.19LOOP CAPITAL MARKETS LLC

198.000 NHIL Local 198,002.525253 0.00 43,125.00 0.00 39,247,625.001,131.200000

Base 175.037593 0.00 38.12 0.00 34,695.57

B3XF33905 Total

194,959.00 0.000.001,153.000 Local 229,191,959.00

Base 0.00 169.91 0.00 199,563.49

COMMON STOCKB4YLXJ901 13 Oct 2011 17 Oct 2011 KRW/KR3 0.07LOOP CAPITAL MARKETS LLCGAMEVIL INC

9,724.000 NHEH Local 70,327.365282 0.00 752,250.00 0.00 684,615,550.001,155.900000

Base 60.842084 0.00 650.79 0.00 592,279.22
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COMMON STOCKB53YZC907 13 Oct 2011 17 Oct 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCSILICON WORKS CO LTD

5,732.000 NHEH Local 22,196.728890 0.00 139,955.00 0.00 127,371,605.001,155.900000

Base 19.202984 0.00 121.08 0.00 110,192.58

10 Nov 2011 14 Nov 2011 KRW/KR3 0.02CREDIT SUISSE FIRST BOSTON (EUROPE)

15,144.000 NHEH Local 28,090.190769 0.00 297,778.00 0.00 425,695,627.001,134.250000

Base 24.765432 0.00 262.53 0.00 375,310.23

B53YZC907 Total

437,733.00 0.000.0020,876.000 Local 553,067,232.00

Base 0.00 383.61 0.00 485,502.81

COMMON STOCKB62B9W901 24 Nov 2011 28 Nov 2011 KRW/KR3CITIGROUPGLBL MARKTET KOERA SECS LTKOREA LIFE INSURANCE

11,950.000 NHIL Local 7,092.393305 0.00 67,803.00 0.00 84,821,903.001,152.100000

Base 6.156057 0.00 58.85 0.00 73,623.73

06 Dec 2011 08 Dec 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLC

1,470.000 NHIL Local 7,560.816327 0.00 12,226.00 0.00 11,126,626.001,131.200000

Base 6.683890 0.00 10.81 0.00 9,836.13

B62B9W901 Total

80,029.00 0.000.0013,420.000 Local 95,948,529.00

Base 0.00 69.66 0.00 83,459.86

COMMON STOCKB68N34907 24 Nov 2011 28 Nov 2011 KRW/KR3 0.01CITIGROUPGLBL MARKTET KOERA SECS LTDGB FINANCIAL GROUP INC

6,030.000 NHIL Local 12,392.288557 0.00 59,780.00 0.00 74,785,280.001,152.100000

Base 10.756261 0.00 51.89 0.00 64,912.14

SOUTH KOREAN WON  Total

0.00Local789,238.000

0.00Base

0.00

0.00

17,777,260.00

15,460.35

22,448,610,651.00

19,538,977.35

SWEDISH KRONA
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COMMON STOCK NPV481334902 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHSKANDINAVISKA ENSKILDA BAN A

18,996.000 NHIL Local 35.960000 0.00 0.00 0.00 683,096.166.832600

Base 5.263004 0.00 0.00 0.00 99,976.02

COMMON STOCK NPV484652904 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHSWEDBANK AB   A SHARES

9,883.000 NHIL Local 83.600000 0.00 0.00 0.00 826,218.806.832600

Base 12.235460 0.00 0.00 0.00 120,923.05

COMMON STOCK NPV503606907 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHHOLMEN AB B SHS

892.000 NHIL Local 172.000000 0.00 0.00 0.00 153,424.006.832601

Base 25.173430 0.00 0.00 0.00 22,454.70

COMMON STOCK NPV538003906 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHNORDEA BANK AB

38,266.000 NHIL Local 50.850000 0.00 0.00 0.00 1,945,826.106.832600

Base 7.442262 0.00 0.00 0.00 284,785.60

COMMON STOCK SEK1.555404904 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHSECURITAS AB B SHS

4,292.000 NHIL Local 59.000000 0.00 0.00 0.00 253,228.006.832601

Base 8.635072 0.00 0.00 0.00 37,061.73

COMMON STOCK NPV568743900 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHHENNES + MAURITZ AB B SHS

13,933.000 NHIL Local 201.900000 0.00 0.00 0.00 2,813,072.706.832600

Base 29.549513 0.00 0.00 0.00 411,713.36

COMMON STOCK NPV569878903 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHASSA ABLOY AB B

5,053.000 NHIL Local 151.600000 0.00 0.00 0.00 766,034.806.832600

Base 22.187748 0.00 0.00 0.00 112,114.69

COMMON STOCK NPV570366906 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHSVENSKA HANDELSBANKEN A SHS

6,964.000 NHIL Local 174.200000 0.00 0.00 0.00 1,213,128.806.832600

Base 25.495419 0.00 0.00 0.00 177,550.10
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COMMON STOCK NPV597838903 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHTELIASONERA AB

21,937.000 NHIL Local 43.510000 0.00 0.00 0.00 954,478.876.832600

Base 6.368001 0.00 0.00 0.00 139,694.83

COMMON STOCK NPV714209905 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHSKANSKA AB B SHS

6,058.000 NHIL Local 96.100000 0.00 0.00 0.00 582,173.806.832600

Base 14.064924 0.00 0.00 0.00 85,205.31

COMMON STOCK NPV718762909 06 Dec 2011 09 Dec 2011 SEK/SE1 0.01JP MORGANSECURITIES LIMITEDLUNDIN PETROLEUM AB

4,603.000 NHHJ Local 171.646000 0.00 276.53 0.00 790,363.076.748150

Base 25.436008 0.00 40.98 0.00 117,122.93

COMMON STOCK NPV724037908 29 Nov 2011 02 Dec 2011 SEK/SE1LOOP CAPITAL MARKETS LLCBILLERUD AKTIEBOLAG

7,865.000 NHEH Local 53.179001 0.00 209.13 0.00 418,461.976.885800

Base 7.722995 0.00 30.37 0.00 60,771.73

30 Nov 2011 05 Dec 2011 SEK/SE1LOOP CAPITAL MARKETS LLC

8,385.000 NHEH Local 53.990800 0.00 226.36 0.00 452,939.226.758250

Base 7.988873 0.00 33.49 0.00 67,020.19

724037908 Total

435.49 0.000.0016,250.000 Local 871,401.19

Base 0.00 63.86 0.00 127,791.92

COMMON STOCK NPV733268908 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHALFA LAVAL AB

19,814.000 NHIL Local 117.500000 0.00 0.00 0.00 2,328,145.006.832600

Base 17.196967 0.00 0.00 0.00 340,740.71

COMMON STOCK NPV769835901 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHGETINGE AB B SHS

2,680.000 NHIL Local 163.900000 0.00 0.00 0.00 439,252.006.832600

Base 23.987940 0.00 0.00 0.00 64,287.68
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COMMON STOCK SEK5.778935908 13 Oct 2011 18 Oct 2011 SEK/SE1 0.01CHICAGO ANALYTIC TRADING COMPANYKLOVERN AB

110,190.000 NHEG Local 26.673600 0.00 4,702.66 0.00 2,943,866.646.677650

Base 3.994459 0.00 704.24 0.00 440,853.69

14 Oct 2011 19 Oct 2011 SEK/SE1 0.01CHICAGO ANALYTIC TRADING COMPANY

12,210.000 NHEG Local 27.344100 0.00 534.19 0.00 334,405.656.604250

Base 4.140379 0.00 80.89 0.00 50,634.92

778935908 Total

5,236.85 0.000.00122,400.000 Local 3,278,272.29

Base 0.00 785.13 0.00 491,488.61

RECEIPT USD1.5B00L2M903 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHMILLICOM INTL CELLULAR SDR

746.000 NHIL Local 678.500000 0.00 0.00 0.00 506,161.006.832600

Base 99.303338 0.00 0.00 0.00 74,080.29

COMMON STOCK NPVB08559906 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHTELE2 AB B SHS

2,674.000 NHIL Local 128.400000 0.00 0.00 0.00 343,341.606.832601

Base 18.792259 0.00 0.00 0.00 50,250.50

COMMON STOCK NPVB12PJ2906 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHHUSQVARNA AB B SHS

5,213.000 NHIL Local 31.090000 0.00 0.00 0.00 162,072.176.832601

Base 4.550244 0.00 0.00 0.00 23,720.42

COMMON STOCK NPVB12W4C905 13 Oct 2011 18 Oct 2011 SEK/SE1 0.01CHICAGO ANALYTIC TRADING COMPANYKUNGSLEDEN AB

19,860.000 NHEG Local 47.425700 0.00 1,507.00 0.00 943,381.406.677650

Base 7.102154 0.00 225.68 0.00 141,274.46

14 Oct 2011 19 Oct 2011 SEK/SE1 0.01CHICAGO ANALYTIC TRADING COMPANY

2,240.000 NHEG Local 47.978598 0.00 171.96 0.00 107,644.026.604250

Base 7.264806 0.00 26.04 0.00 16,299.20
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B12W4C905 Total

1,678.96 0.000.0022,100.000 Local 1,051,025.42

Base 0.00 251.72 0.00 157,573.66

COMMON STOCK NPVB17H0S902 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHSSAB AB A SHARES

1,430.000 NHIL Local 53.250000 0.00 0.00 0.00 76,147.506.832602

Base 7.793517 0.00 0.00 0.00 11,144.73

COMMON STOCK NPVB1KKBX907 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHELECTROLUX AB   B

3,023.000 NHIL Local 102.000000 0.00 0.00 0.00 308,346.006.832600

Base 14.928432 0.00 0.00 0.00 45,128.65

COMMON STOCK NPVB1VQ25903 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHSANDVIK AB

28,651.000 NHIL Local 75.600000 0.00 0.00 0.00 2,166,015.606.832600

Base 11.064602 0.00 0.00 0.00 317,011.91

COMMON STOCK NPVB1VVGZ901 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHSVENSKA CELLULOSA AB B SHS

8,739.000 NHIL Local 94.500000 0.00 0.00 0.00 825,835.506.832600

Base 13.830753 0.00 0.00 0.00 120,866.95

COMMON STOCK NPVB1VYK3901 30 Nov 2011 05 Dec 2011 SEK/SE1LOOP CAPITAL MARKETS LLCMEDA AB A SHS

7,184.000 NHEH Local 63.089400 0.00 226.62 0.00 453,460.876.758250

Base 9.335168 0.00 33.53 0.00 67,097.38

COMMON STOCKB1XCBX901 22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASHBOLIDEN AB

11,763.000 NHIL Local 84.850000 0.00 0.00 0.00 998,090.556.832600

Base 12.418406 0.00 0.00 0.00 146,077.71

SWEDISH KRONA  Total

0.00Local383,544.000

0.00Base

0.00

0.00

7,854.45

1,175.22

24,788,611.79

3,645,863.44

SWISS FRANC



Prepared by State StreetPage 460

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 CHF10.434178000 03 Oct 2011 06 Oct 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONALFISCHER (GEORG) REG

10.000 NHHV Local 311.842000 0.00 1.25 0.00 3,119.670.915100

Base 340.773686 0.00 1.37 0.00 3,409.10

04 Oct 2011 07 Oct 2011 CHF/CH4 0.16UBS AG

20.000 NHHV Local 297.653200 0.00 2.98 0.00 5,956.040.922500

Base 322.659295 0.00 3.23 0.00 6,456.41

04 Oct 2011 07 Oct 2011 CHF/CH4 0.13INVESTMENT TECHNOLOGY GROUP LTD

100.000 NHHV Local 297.500000 0.00 11.90 0.00 29,761.900.922500

Base 322.493225 0.00 12.90 0.00 32,262.22

19 Oct 2011 24 Oct 2011 CHF/CH4 0.19UBS AG

20.000 NHHV Local 345.780200 0.00 3.46 0.00 6,919.060.902350

Base 383.199645 0.00 3.83 0.00 7,667.82

20 Oct 2011 25 Oct 2011 CHF/CH4 0.15MORGAN STANLEY CO INCORPORATED

10.000 NHHV Local 344.484300 0.00 1.38 0.00 3,446.220.900300

Base 382.632789 0.00 1.53 0.00 3,827.86

25 Oct 2011 28 Oct 2011 CHF/CH4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

30.000 NHHV Local 364.992100 0.00 5.47 0.00 10,955.230.879750

Base 414.881614 0.00 6.22 0.00 12,452.66

26 Oct 2011 31 Oct 2011 CHF/CH4 0.17MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 365.687100 0.00 1.46 0.00 3,658.330.884300

Base 413.532851 0.00 1.65 0.00 4,136.98

31 Oct 2011 03 Nov 2011 CHF/CH4 0.21CREDIT SUISSE SECURITIES (EUROPE) L

10.000 NHHV Local 364.943100 0.00 1.82 0.00 3,651.250.870800

Base 419.089458 0.00 2.09 0.00 4,192.98

02 Nov 2011 07 Nov 2011 CHF/CH4 0.20CREDIT SUISSE SECURITIES (EUROPE) L

10.000 NHHV Local 347.480200 0.00 1.74 0.00 3,476.540.881100

Base 394.370900 0.00 1.97 0.00 3,945.68
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03 Nov 2011 08 Nov 2011 CHF/CH4 0.16MORGAN STANLEY CO INCORPORATED

10.000 NHHV Local 351.440000 0.00 1.41 0.00 3,515.810.883500

Base 397.781551 0.00 1.60 0.00 3,979.41

04 Nov 2011 09 Nov 2011 CHF/CH4 0.16MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 361.380000 0.00 1.45 0.00 3,615.250.888000

Base 406.959459 0.00 1.63 0.00 4,071.23

07 Nov 2011 10 Nov 2011 CHF/CH4 0.16MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 361.365000 0.00 1.45 0.00 3,615.100.901450

Base 400.870819 0.00 1.61 0.00 4,010.32

08 Nov 2011 11 Nov 2011 CHF/CH4 0.16MERRILL LYNCH INTERNATIONAL

20.000 NHHV Local 365.618000 0.00 2.92 0.00 7,315.280.896850

Base 407.669064 0.00 3.26 0.00 8,156.64

09 Nov 2011 14 Nov 2011 CHF/CH4 0.16MORGAN STANLEY CO INCORPORATED

10.000 NHHV Local 355.808000 0.00 1.42 0.00 3,559.500.906200

Base 392.637387 0.00 1.57 0.00 3,927.94

10 Nov 2011 15 Nov 2011 CHF/CH4 0.16MERRILL LYNCH INTERNATIONAL

30.000 NHHV Local 352.432000 0.00 4.23 0.00 10,577.190.906000

Base 388.997792 0.00 4.67 0.00 11,674.60

15 Nov 2011 18 Nov 2011 CHF/CH4 0.15MERRILL LYNCH INTERNATIONAL

10.000 NHHV Local 353.609000 0.00 1.41 0.00 3,537.500.917900

Base 385.236954 0.00 1.54 0.00 3,853.91

16 Nov 2011 21 Nov 2011 CHF/CH4 0.15MERRILL LYNCH INTERNATIONAL

30.000 NHHV Local 351.366000 0.00 4.22 0.00 10,545.200.917000

Base 383.169029 0.00 4.60 0.00 11,499.67

18 Nov 2011 23 Nov 2011 CHF/CH4 0.25J.P. MORGAN CLEARING CORP.

100.000 NHHV Local 331.375000 0.00 23.20 0.00 33,160.700.916050

Base 361.743355 0.00 25.33 0.00 36,199.66
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21 Nov 2011 24 Nov 2011 CHF/CH4 0.14MERRILL LYNCH INTERNATIONAL

30.000 NHHV Local 320.682000 0.00 3.85 0.00 9,624.310.915600

Base 350.242464 0.00 4.20 0.00 10,511.48

23 Nov 2011 28 Nov 2011 CHF/CH4 0.14MORGAN STANLEY CO INCORPORATED

20.000 NHHV Local 310.076200 0.00 2.48 0.00 6,204.000.920200

Base 336.966094 0.00 2.70 0.00 6,742.01

12 Oct 2011 17 Oct 2011 CHF/CH4 0.19LOOP CAPITAL MARKETS LLC

166.000 NHEH Local 342.287711 0.00 28.41 0.00 56,848.170.894550

Base 382.636757 0.00 31.76 0.00 63,549.46

14 Oct 2011 19 Oct 2011 CHF/CH4 0.14UBS AG

1,323.000 NHEH Local 363.603100 0.00 168.37 0.00 481,215.270.893900

Base 406.760376 0.00 188.35 0.00 538,332.33

434178000 Total

276.28 0.000.001,989.000 Local 704,277.52

Base 0.00 307.61 0.00 784,860.37

COMMON STOCK CHF1.458161007 29 Nov 2011 02 Dec 2011 CHF/CH4 0.07MERRILL LYNCH INTERNATIONALVALORA HOLDING AG REG

233.000 NHHV Local 170.500000 0.00 15.89 0.00 39,742.390.919500

Base 185.426862 0.00 17.28 0.00 43,221.74

08 Dec 2011 13 Dec 2011 CHF/CH4 0.10CREDIT SUISSE SECURITIES (EUROPE) L

260.000 NHHV Local 179.637808 0.00 23.36 0.00 46,729.190.927450

Base 193.690019 0.00 25.19 0.00 50,384.59

27 Dec 2011 30 Dec 2011 CHF/CH4 0.10CREDIT SUISSE SECURITIES (EUROPE) L

140.000 NHHV Local 194.390300 0.00 13.61 0.00 27,228.250.934000

Base 208.126660 0.00 14.57 0.00 29,152.30
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458161007 Total

52.86 0.000.00633.000 Local 113,699.83

Base 0.00 57.04 0.00 122,758.63

COMMON STOCK CHF.6480808906 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHSIKA AG BR

38.000 NHIL Local 1,555.000000 0.00 0.00 0.00 59,090.000.918400

Base 1,693.162106 0.00 0.00 0.00 64,340.16

COMMON STOCK CHF1.482477007 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHSGS SA REG

75.000 NHIL Local 1,469.000000 0.00 0.00 0.00 110,175.000.918400

Base 1,599.520934 0.00 0.00 0.00 119,964.07

COMMON STOCK CHF1.553397902 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHSWISSCOM AG REG

186.000 NHIL Local 335.100000 0.00 0.00 0.00 62,328.600.918400

Base 364.873710 0.00 0.00 0.00 67,866.51

COMMON STOCK CHF50.591427901 12 Oct 2011 17 Oct 2011 CHF/CH4 0.08LOOP CAPITAL MARKETS LLCALLREAL HOLDING AG REG

437.000 NHEH Local 139.930206 0.00 30.57 0.00 61,180.070.894550

Base 156.425248 0.00 34.17 0.00 68,392.01

13 Oct 2011 18 Oct 2011 CHF/CH4 0.08LOOP CAPITAL MARKETS LLC

690.000 NHEH Local 141.380900 0.00 48.78 0.00 97,601.600.900150

Base 157.063712 0.00 54.19 0.00 108,428.15

591427901 Total

79.35 0.000.001,127.000 Local 158,781.67

Base 0.00 88.36 0.00 176,820.16

COMMON STOCK CHF10.596228908 03 Oct 2011 06 Oct 2011 CHF/CH4 0.87UBS AGLINDT + SPRUENGLI AG PC

30.000 NHHP Local 2,638.528400 0.00 23.75 0.00 79,179.600.915100

Base 2,883.322478 0.00 25.95 0.00 86,525.63
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03 Oct 2011 06 Oct 2011 CHF/CH4 5.80SOCIETE GENERALE BANK AND TRUST

115.000 NHHP Local 2,652.312000 0.00 610.03 0.00 305,625.910.915100

Base 2,898.384876 0.00 666.63 0.00 333,980.89

04 Oct 2011 07 Oct 2011 CHF/CH4 0.86UBS AG

2.000 NHHP Local 2,650.000000 0.00 1.59 0.00 5,301.590.922500

Base 2,872.628726 0.00 1.72 0.00 5,746.98

04 Oct 2011 07 Oct 2011 CHF/CH4 5.75SOCIETE GENERALE BANK AND TRUST

86.000 NHHP Local 2,653.512000 0.00 456.40 0.00 228,658.430.922500

Base 2,876.435772 0.00 494.74 0.00 247,868.22

05 Oct 2011 10 Oct 2011 CHF/CH4 0.87UBS AG

6.000 NHHP Local 2,687.388900 0.00 4.84 0.00 16,129.170.922900

Base 2,911.896088 0.00 5.24 0.00 17,476.62

05 Oct 2011 10 Oct 2011 CHF/CH4 5.82SOCIETE GENERALE BANK AND TRUST

226.000 NHHP Local 2,686.109115 0.00 1,214.12 0.00 608,274.780.922900

Base 2,910.509389 0.00 1,315.55 0.00 659,090.67

28 Nov 2011 01 Dec 2011 CHF/CH4 5.97SOCIETE GENERALE BANK AND TRUST

306.000 NHHP Local 2,752.898800 0.00 1,684.77 0.00 844,071.800.921550

Base 2,987.248440 0.00 1,828.19 0.00 915,926.21

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

55.000 NHIL Local 2,750.000000 0.00 0.00 0.00 151,250.000.918400

Base 2,994.338002 0.00 0.00 0.00 164,688.59

596228908 Total

3,995.50 0.000.00826.000 Local 2,238,491.28

Base 0.00 4,338.02 0.00 2,431,303.81
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COMMON STOCK CHF10.598061901 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHGIVAUDAN REG

188.000 NHIL Local 762.500000 0.00 0.00 0.00 143,350.000.918400

Base 830.248245 0.00 0.00 0.00 156,086.67

COMMON STOCK CHF.1598381903 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHZURICH FINANCIAL SERVICES AG

1,523.000 NHIL Local 192.900000 0.00 0.00 0.00 293,786.700.918400

Base 210.039199 0.00 0.00 0.00 319,889.70

COMMON STOCK CHF.5710306903 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHNOVARTIS AG REG

23,960.000 NHIL Local 49.260000 0.00 0.00 0.00 1,180,269.600.918400

Base 53.636760 0.00 0.00 0.00 1,285,136.76

COMMON STOCK NPV711038901 01 Nov 2011 04 Nov 2011 CHF/CH4 0.32JEFFERIESINTERNATIONAL LTDROCHE HOLDING AG GENUSSCHEIN

7,070.000 NHEB Local 142.307000 0.00 2,012.22 0.00 1,008,122.710.890350

Base 159.832650 0.00 2,260.03 0.00 1,132,276.87

15 Dec 2011 20 Dec 2011 CHF/CH4 0.08DEUTSCHE BANK SECURITIES INC

1,480.000 NHEB Local 157.767703 0.00 116.75 23.35 233,636.300.940250

Base 167.793356 0.00 124.17 24.83 248,483.17

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

7,026.000 NHIL Local 137.200000 0.00 0.00 0.00 963,967.200.918400

Base 149.390243 0.00 0.00 0.00 1,049,615.85

711038901 Total

2,128.97 23.350.0015,576.000 Local 2,205,726.21

Base 0.00 2,384.20 24.83 2,430,375.89

COMMON STOCK CHF1.0711072900 15 Dec 2011 20 Dec 2011 CHF/CH4 0.02DEUTSCHE BANK SECURITIES INCADECCO SA REG

4,350.000 NHEB Local 37.252301 0.00 81.03 16.21 162,144.750.940250

Base 39.619570 0.00 86.18 17.24 172,448.55
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22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

2,017.000 NHIL Local 36.350000 0.00 0.00 0.00 73,317.950.918400

Base 39.579703 0.00 0.00 0.00 79,832.26

711072900 Total

81.03 16.210.006,367.000 Local 235,462.70

Base 0.00 86.18 17.24 252,280.81

COMMON STOCK CHF.1711090902 13 Oct 2011 18 Oct 2011 CHF/CH4 0.09M RAMSEY KING SECURITIES, INC.TECAN GROUP AG REG

7,740.000 NHEG Local 59.356300 0.00 643.18 0.00 460,060.940.900150

Base 65.940454 0.00 714.53 0.00 511,093.64

14 Oct 2011 19 Oct 2011 CHF/CH4 0.09M RAMSEY KING SECURITIES, INC.

860.000 NHEG Local 59.469895 0.00 71.60 0.00 51,215.710.893300

Base 66.573262 0.00 80.15 0.00 57,333.16

711090902 Total

714.78 0.000.008,600.000 Local 511,276.65

Base 0.00 794.68 0.00 568,426.80

COMMON STOCK CHF1.712310903 29 Nov 2011 02 Dec 2011 CHF/CH4 0.01LOOP CAPITAL MARKETS LLCVONTOBEL HOLDING AG REG

1,139.000 NHEH Local 23.612801 0.00 13.45 0.00 26,908.430.919500

Base 25.680045 0.00 14.63 0.00 29,264.20

30 Nov 2011 05 Dec 2011 CHF/CH4 0.01LOOP CAPITAL MARKETS LLC

3,330.000 NHEH Local 23.655800 0.00 39.39 0.00 78,813.200.910800

Base 25.972552 0.00 43.25 0.00 86,531.84

01 Dec 2011 06 Dec 2011 CHF/CH4 0.01LOOP CAPITAL MARKETS LLC

667.000 NHEH Local 23.562294 0.00 7.86 0.00 15,723.910.913700

Base 25.787779 0.00 8.60 0.00 17,209.05
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02 Dec 2011 07 Dec 2011 CHF/CH4 0.01LOOP CAPITAL MARKETS LLC

90.000 NHEH Local 23.681700 0.00 1.07 0.00 2,132.420.921950

Base 25.686534 0.00 1.16 0.00 2,312.95

712310903 Total

61.77 0.000.005,226.000 Local 123,577.96

Base 0.00 67.64 0.00 135,318.04

COMMON STOCK CHF.1712387901 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHNESTLE SA REG

38,815.000 NHIL Local 51.500000 0.00 0.00 0.00 1,998,972.500.918400

Base 56.075784 0.00 0.00 0.00 2,176,581.55

COMMON STOCK CHF.1712459908 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHBALOISE HOLDING AG   REG

267.000 NHIL Local 63.050000 0.00 0.00 0.00 16,834.350.918400

Base 68.651985 0.00 0.00 0.00 18,330.08

COMMON STOCK CHF.05715603908 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHSONOVA HOLDING AG REG

561.000 NHIL Local 89.800000 0.00 0.00 0.00 50,377.800.918400

Base 97.778752 0.00 0.00 0.00 54,853.88

COMMON STOCK CHF.1715683900 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHSTRAUMANN HOLDING AG REG

77.000 NHIL Local 145.900000 0.00 0.00 0.00 11,234.300.918400

Base 158.863247 0.00 0.00 0.00 12,232.47

COMMON STOCK CHF.04717158901 15 Dec 2011 20 Dec 2011 CHF/CH4 0.01DEUTSCHE BANK SECURITIES INCCREDIT SUISSE GROUP AG REG

4,490.000 NHEB Local 21.747900 0.00 48.82 9.76 97,706.650.940250

Base 23.129912 0.00 51.92 10.38 103,915.61

COMMON STOCK718472905 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHSWATCH GROUP AG/THE BR

206.000 NHIL Local 333.300000 0.00 0.00 0.00 68,659.800.918400

Base 362.913787 0.00 0.00 0.00 74,760.24
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COMMON STOCK CHF.45718473903 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHSWATCH GROUP AG/THE REG

1,730.000 NHIL Local 60.400000 0.00 0.00 0.00 104,492.000.918400

Base 65.766549 0.00 0.00 0.00 113,776.13

COMMON STOCK CHF1.0733337901 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHLONZA GROUP AG REG

943.000 NHIL Local 51.950000 0.00 0.00 0.00 48,988.850.918400

Base 56.565769 0.00 0.00 0.00 53,341.52

COMMON STOCK CHF.4738572908 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHNOBEL BIOCARE HOLDING AG REG

1,068.000 NHIL Local 10.460000 0.00 0.00 0.00 11,171.280.918400

Base 11.389373 0.00 0.00 0.00 12,163.85

COMMON STOCK CHF5.1743780900 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHSWISS LIFE HOLDING AG REG

346.000 NHIL Local 90.950000 0.00 0.00 0.00 31,468.700.918400

Base 99.030925 0.00 0.00 0.00 34,264.70

COMMON STOCK CHF.1ACI00MQT5 15 Dec 2011 20 Dec 2011 CHF/CH4 0.03DEUTSCHE BANK SECURITIES INCSWISS RE AG

5,150.000 NHEB Local 47.794701 0.00 123.08 24.62 246,290.410.940250

Base 50.831907 0.00 130.90 26.18 261,941.41

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

3,876.000 NHIL Local 44.940000 0.00 0.00 0.00 174,187.440.918400

Base 48.932926 0.00 0.00 0.00 189,664.02

ACI00MQT5 Total

123.08 24.620.009,026.000 Local 420,477.85

Base 0.00 130.90 26.18 451,605.43

COMMON STOCKB01463908 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHSYNTHES INC 144A/REGS

768.000 NHIL Local 149.100000 0.00 0.00 0.00 114,508.800.918400

Base 162.347565 0.00 0.00 0.00 124,682.93
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COMMON STOCKB0CDLF902 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHPARGESA HOLDING SA BR

445.000 NHIL Local 62.750000 0.00 0.00 0.00 27,923.750.918400

Base 68.325348 0.00 0.00 0.00 30,404.78

COMMON STOCK CHF5.B0R80X901 12 Oct 2011 17 Oct 2011 CHF/CH4 0.05LOOP CAPITAL MARKETS LLCDUFRY AG REG

731.000 NHEH Local 85.585294 0.00 31.28 0.00 62,594.130.894550

Base 95.674131 0.00 34.97 0.00 69,972.76

14 Oct 2011 19 Oct 2011 CHF/CH4 0.03UBS AG

5,395.000 NHEH Local 88.371500 0.00 166.87 0.00 476,931.110.893900

Base 98.860611 0.00 186.68 0.00 533,539.67

B0R80X901 Total

198.15 0.000.006,126.000 Local 539,525.24

Base 0.00 221.65 0.00 603,512.43

COMMON STOCK CHF1.B142S6906 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHKUEHNE + NAGEL INTL AG REG

750.000 NHIL Local 107.500000 0.00 0.00 0.00 80,625.000.918400

Base 117.051400 0.00 0.00 0.00 87,788.55

COMMON STOCK CHF.1B18YFJ908 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHUBS AG REG

37,497.000 NHIL Local 10.210000 0.00 0.00 0.00 382,844.370.918400

Base 11.117160 0.00 0.00 0.00 416,860.16

COMMON STOCK CHF.25B18ZRK909 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHLOGITECH INTERNATIONAL REG

5,884.000 NHIL Local 6.890000 0.00 0.00 0.00 40,540.760.918400

Base 7.502177 0.00 0.00 0.00 44,142.81

COMMON STOCK CHF.1B1WGG9901 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHGEBERIT AG REG

773.000 NHIL Local 171.000000 0.00 0.00 0.00 132,183.000.918400

Base 186.193377 0.00 0.00 0.00 143,927.48
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COMMON STOCK CHF.05B1WHVV903 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHGAM HOLDING AG

3,880.000 NHIL Local 9.430000 0.00 0.00 0.00 36,588.400.918400

Base 10.267858 0.00 0.00 0.00 39,839.29

COMMON STOCK CHF.5B1YD5Q900 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHACTELION LTD REG

1,042.000 NHIL Local 29.810000 0.00 0.00 0.00 31,062.020.918400

Base 32.458628 0.00 0.00 0.00 33,821.89

COMMON STOCK CHF.02B39VJC900 12 Oct 2011 17 Oct 2011 CHF/CH4 0.02LOOP CAPITAL MARKETS LLCARYZTA AG

8,869.000 NHEH Local 39.888500 0.00 176.89 0.00 353,948.000.894550

Base 44.590576 0.00 197.74 0.00 395,671.57

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

1,113.000 NHIL Local 41.650000 0.00 0.00 0.00 46,356.450.918400

Base 45.350611 0.00 0.00 0.00 50,475.23

B39VJC900 Total

176.89 0.000.009,982.000 Local 400,304.45

Base 0.00 197.74 0.00 446,146.80

COMMON STOCK CHF1.B3DCZF902 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHCIE FINANCIERE RICHEMON BR A

6,321.000 NHIL Local 45.250000 0.00 0.00 0.00 286,025.250.918400

Base 49.270470 0.00 0.00 0.00 311,438.64

COMMON STOCKB4R2R5908 22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASHJULIUS BAER GROUP LTD

2,604.000 NHIL Local 31.000000 0.00 0.00 0.00 80,724.000.918400

Base 33.754355 0.00 0.00 0.00 87,896.34

COMMON STOCKB5W3ND904 06 Dec 2011 09 Dec 2011 CHF/CH4 0.02JP MORGANSECURITIES LIMITEDTRANSOCEAN LTD

4,444.000 NHHJ Local 41.872700 0.00 65.13 0.00 186,147.410.926700

Base 45.184742 0.00 70.28 0.00 200,871.27
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SWISS FRANC  Total

0.00Local204,359.000

0.00Base

73.94

78.63

8,002.61

8,796.22

13,339,680.25

14,592,587.21

THAILAND BAHT

COMMON STOCK THB10. 607484003 24 Nov 2011 29 Nov 2011 THB/TH1 0.03MACQUARIESECURITIES (SINGAPORE)BANPU PUBLIC CO LTD

8,000.000 NHIL Local 554.887500 0.00 6,658.65 388.42 4,446,147.0731.270000

Base 17.745043 0.00 212.94 12.42 142,185.71

COMMON STOCK THB10. 607586005 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHBANPU PUBLIC CO LTD FOR REG

8,000.000 NHIL Local 555.768383 0.00 0.00 0.00 4,446,147.0731.269999

Base 17.773214 0.00 0.00 0.00 142,185.71

COMMON STOCK THB10. 607593001 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)BANK OF AYUDHYA PCL

4,900.000 NHIL Local 18.551000 0.00 136.35 7.95 91,044.2031.270000

Base 0.593252 0.00 4.36 0.25 2,911.55

COMMON STOCK THB10. 607700002 24 Nov 2011 29 Nov 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)BANGKOK BANK PUBLIC CO LTD

18,200.000 NHIL Local 141.464300 0.00 3,861.98 225.28 2,578,737.5231.270000

Base 4.523962 0.00 123.50 7.20 82,466.82

COMMON STOCK THB10. 607701000 24 Nov 2011 29 Nov 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)BANGKOK BANK PCL FOREIGN REG

29,200.000 NHIL Local 147.097600 0.00 6,442.87 375.83 4,302,068.6231.270000

Base 4.704113 0.00 206.04 12.02 137,578.15

COMMON STOCK THB1. A641085907 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHCHAROEN POKPHAND FOOD FORGN

103,200.000 NHIL Local 30.988540 0.00 0.00 0.00 3,198,017.4331.240548

Base 0.991933 0.00 0.00 0.00 102,367.52

13 Dec 2011 13 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

7,200.000 NHIL Local 30.988540 0.00 0.00 0.00 223,117.4931.240547

Base 0.991933 0.00 0.00 0.00 7,141.92
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641085907 Total

0.00 0.000.00110,400.000 Local 3,421,134.92

Base 0.00 0.00 0.00 109,509.44

COMMON STOCK THB1. L641086905 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)CHAROEN POKPHAND FOODS PUB

103,200.000 NHIL Local 30.778100 0.00 4,764.45 277.93 3,181,342.3031.270000

Base 0.984269 0.00 152.36 8.89 101,737.84

06 Dec 2011 09 Dec 2011 THB/TH1MORGAN STANLEY AND CO. INTERNATIONA

7,200.000 NHIL Local 33.250000 0.00 359.10 33.52 239,792.6230.855000

Base 1.077621 0.00 11.64 1.09 7,771.60

641086905 Total

5,123.55 311.450.00110,400.000 Local 3,421,134.92

Base 0.00 164.00 9.98 109,509.44

COMMON STOCK THB1. L641256904 24 Nov 2011 29 Nov 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)ADVANCED INFO SERVICE PCL

37,700.000 NHIL Local 144.399200 0.00 8,165.77 476.34 5,452,491.9531.270000

Base 4.617819 0.00 261.14 15.23 174,368.15

06 Dec 2011 09 Dec 2011 THB/TH1 0.01MORGAN STANLEY AND CO. INTERNATIONA

4,000.000 NHIL Local 143.150000 0.00 858.90 80.16 573,539.0630.855000

Base 4.639443 0.00 27.84 2.60 18,588.20

641256904 Total

9,024.67 556.500.0041,700.000 Local 6,026,031.01

Base 0.00 288.98 17.83 192,956.35

COMMON STOCK THB1. A641259908 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHADVANCED INFO SERVICE FOR RG

37,700.000 NHIL Local 144.509136 0.00 0.00 0.00 5,447,994.4631.230021

Base 4.627251 0.00 0.00 0.00 174,447.35



Prepared by State StreetPage 473

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 Dec 2011 13 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

4,000.000 NHIL Local 144.509137 0.00 0.00 0.00 578,036.5531.230026

Base 4.627250 0.00 0.00 0.00 18,509.00

641259908 Total

0.00 0.000.0041,700.000 Local 6,026,031.01

Base 0.00 0.00 0.00 192,956.35

COMMON STOCK THB10. 642038905 24 Nov 2011 29 Nov 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)PTT PCL

46,900.000 NHIL Local 300.044800 0.00 21,108.15 1,231.31 14,094,440.5831.270000

Base 9.595293 0.00 675.03 39.38 450,733.63

COMMON STOCK THB10. 642039903 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHPTT PCL/FOREIGN

46,900.000 NHIL Local 300.521121 0.00 0.00 0.00 14,094,440.5831.270000

Base 9.610525 0.00 0.00 0.00 450,733.63

COMMON STOCK649282902 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)KRUNG THAI BANK PUB CO LTD

11,700.000 NHIL Local 14.217900 0.00 249.52 14.56 166,613.5131.270000

Base 0.454682 0.00 7.98 0.47 5,328.22

COMMON STOCK649283900 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHKRUNG THAI BANK PUB CO FOREI

11,700.000 NHIL Local 14.240470 0.00 0.00 0.00 166,613.5131.270013

Base 0.455403 0.00 0.00 0.00 5,328.22

COMMON STOCK THB1. A660990904 24 Nov 2011 29 Nov 2011 THB/TH1 0.02MACQUARIESECURITIES (SINGAPORE)SIAM CEMENT PUB CO FOR REG

13,100.000 NHIL Local 366.221400 0.00 7,196.25 419.78 4,805,116.3731.270000

Base 11.711589 0.00 230.13 13.42 153,665.38

COMMON STOCK THB1. L672832904 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)BEC WORLD PUBLIC CO LTD

13,100.000 NHIL Local 36.471400 0.00 716.66 41.81 478,533.8131.270000

Base 1.166338 0.00 22.92 1.34 15,303.29
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COMMON STOCK THB1. A672835907 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHBEC WORLD PCL FOREIGN

13,100.000 NHIL Local 36.529298 0.00 0.00 0.00 478,533.8131.269996

Base 1.168190 0.00 0.00 0.00 15,303.29

COMMON STOCK THB10. 688878909 24 Nov 2011 29 Nov 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)KASIKORNBANK PCL

53,800.000 NHIL Local 111.866200 0.00 9,027.60 526.61 6,027,955.7731.270000

Base 3.577429 0.00 288.70 16.84 192,771.21

COMMON STOCK THB10. 688879907 24 Nov 2011 29 Nov 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)KASIKORNBANK PCL FOREIGN

17,900.000 NHIL Local 112.519600 0.00 3,021.15 176.23 2,017,298.2231.270000

Base 3.598324 0.00 96.61 5.64 64,512.26

COMMON STOCK THB10. 688992908 24 Nov 2011 29 Nov 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)SIAM COMMERCIAL BANK PUB CO

61,100.000 NHIL Local 104.798700 0.00 9,604.80 560.28 6,413,365.6531.270000

Base 3.351413 0.00 307.16 17.92 205,096.44

COMMON STOCK THB10. 688993906 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHSIAM COMMERCIAL BANK FOREIGN

61,100.000 NHIL Local 104.965067 0.00 0.00 0.00 6,413,365.6531.270000

Base 3.356734 0.00 0.00 0.00 205,096.44

COMMON STOCK THB1. A689060903 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHIRPC PCL   FOREIGN

566,200.000 NHIL Local 3.793813 0.00 0.00 0.00 2,148,057.0031.270000

Base 0.121324 0.00 0.00 0.00 68,693.86

COMMON STOCK THB1. L690529904 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)IRPC PCL

566,200.000 NHIL Local 3.787800 0.00 3,216.98 187.66 2,148,057.0031.270000

Base 0.121132 0.00 102.88 6.00 68,693.86

11RRB508059ACI00WYY3 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)PTT GLOBAL CHEMICAL PCL

69,600.000 NHIL Local 63.129700 0.00 6,590.74 384.46 4,400,802.3231.270000

Base 2.018858 0.00 210.77 12.29 140,735.60
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COMMON STOCK THB10. ACI00WZI7 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHPTT GLOBAL CHEMICAL PCL FOR

69,600.000 NHIL Local 63.229918 0.00 0.00 0.00 4,400,802.3231.270001

Base 2.022063 0.00 0.00 0.00 140,735.60

COMMON STOCK THB10. B0300P901 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)THAI OIL PCL

44,000.000 NHIL Local 60.222200 0.00 3,974.67 231.86 2,653,983.3331.270000

Base 1.925878 0.00 127.11 7.41 84,873.15

COMMON STOCK THB10. B0305J900 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHTHAI OIL PCL FRGN

44,000.000 NHIL Local 60.317802 0.00 0.00 0.00 2,653,983.3331.269999

Base 1.928935 0.00 0.00 0.00 84,873.15

COMMON STOCK THB10. B07439902 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)GLOW ENERGY PCL

5,800.000 NHIL Local 52.271600 0.00 454.76 26.53 303,656.5731.270000

Base 1.671621 0.00 14.54 0.85 9,710.80

COMMON STOCK THB10. B074GX905 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHGLOW ENERGY PCL   FOREIGN

5,800.000 NHIL Local 52.354581 0.00 0.00 0.00 303,656.5731.269985

Base 1.674276 0.00 0.00 0.00 9,710.80

COMMON STOCK THB1. AB08YDF900 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHCP ALL PCL FOREIGN

74,700.000 NHIL Local 48.400013 0.00 0.00 0.00 3,615,480.9931.270001

Base 1.547810 0.00 0.00 0.00 115,621.39

COMMON STOCK THB1. LB08YDG908 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)CP ALL PCL

74,700.000 NHIL Local 48.323300 0.00 5,414.63 315.85 3,615,480.9931.270000

Base 1.545357 0.00 173.16 10.10 115,621.39

COMMON STOCK THB1. AB1359J903 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHPTT EXPLORATION + PROD FOR

61,800.000 NHIL Local 159.073328 0.00 0.00 0.00 9,830,731.7231.270000

Base 5.087091 0.00 0.00 0.00 314,382.21
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COMMON STOCK THB1. LB1359K900 24 Nov 2011 29 Nov 2011 THB/TH1 0.01MACQUARIESECURITIES (SINGAPORE)PTT EXPLOR + PROD PUBLIC CO

61,800.000 NHIL Local 158.821200 0.00 14,722.73 858.83 9,830,731.7231.270000

Base 5.079028 0.00 470.83 27.46 314,382.21

COMMON STOCK AB5V4S1904 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHINDORAMA VENTURES FOREIGN

37,600.000 NHIL Local 30.266071 0.00 0.00 0.00 1,138,004.2831.269996

Base 0.967895 0.00 0.00 0.00 36,392.85

COMMON STOCK LB5VSD2905 24 Nov 2011 29 Nov 2011 THB/TH1MACQUARIESECURITIES (SINGAPORE)INDORAMA VENTURES PCL

37,600.000 NHIL Local 30.218100 0.00 1,704.30 99.42 1,138,004.2831.270000

Base 0.966361 0.00 54.50 3.18 36,392.85

THAILAND BAHT  Total

0.00Local2,442,300.000

0.00Base

6,940.62

222.00

118,251.01

3,782.14

138,096,186.22

4,416,951.25

TURKISH LIRA

COMMON STOCK TRY1.B03MN7908 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCAKBANK T.A.S.

52,800.000 NHIL Local 5.884900 0.00 310.72 0.00 311,033.441.872200

Base 3.143307 0.00 165.97 0.00 166,132.59

COMMON STOCK TRY1.0B03MNV905 23 Nov 2011 25 Nov 2011 TRY/TR1 0.01NATEXIS BLEICHROEDER INCANADOLU EFES BIRACILIK

7,931.000 NHIL Local 21.501300 0.00 170.53 0.00 170,697.341.872200

Base 11.484510 0.00 91.09 0.00 91,174.74

COMMON STOCK TRY1.B03MP1909 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCARCELIK AS

1,010.000 NHIL Local 5.828300 0.00 5.89 0.00 5,892.471.872200

Base 3.113076 0.00 3.15 0.00 3,147.35

COMMON STOCK TRY1.B03MS6905 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCENKA INSAAT VE SANAYI AS

15,787.000 NHIL Local 4.243800 0.00 67.00 0.00 67,063.871.872200

Base 2.266745 0.00 35.79 0.00 35,820.89
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COMMON STOCK TRY1.B03MS9909 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCEREGLI DEMIR VE CELIK FABRIK

14,935.000 NHIL Local 3.137500 0.00 46.86 0.00 46,905.421.872200

Base 1.675836 0.00 25.03 0.00 25,053.64

COMMON STOCK TRY1.B03MSR909 23 Nov 2011 25 Nov 2011 TRY/TR1 0.01NATEXIS BLEICHROEDER INCFORD OTOMOTIV SANAYI AS

7,022.000 NHIL Local 14.125701 0.00 99.19 0.00 99,289.861.872200

Base 7.544974 0.00 52.98 0.00 53,033.79

COMMON STOCK TRY1.B03MVJ903 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCKOC HOLDING AS

25,688.000 NHIL Local 5.699600 0.00 146.41 0.00 146,557.731.872200

Base 3.044333 0.00 78.20 0.00 78,281.02

COMMON STOCK TRY1.B03MXR903 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCTURK SISE VE CAM FABRIKALARI

7,108.000 NHIL Local 2.978900 0.00 21.17 0.00 21,195.191.872200

Base 1.591123 0.00 11.31 0.00 11,321.01

COMMON STOCK TRY1.B03MYN901 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCTURKCELL ILETISIM HIZMET AS

31,735.000 NHIL Local 9.016000 0.00 286.12 0.00 286,408.881.872200

Base 4.815725 0.00 152.83 0.00 152,979.85

COMMON STOCK TRY1.B03MYP906 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCTURKIYE GARANTI BANKASI

95,540.000 NHIL Local 5.820200 0.00 556.06 0.00 556,617.971.872200

Base 3.108749 0.00 297.01 0.00 297,306.90

COMMON STOCK TRY1.B03MYS900 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCTURKIYE IS BANKASI C

67,011.000 NHIL Local 3.632700 0.00 243.43 0.00 243,674.291.872200

Base 1.940338 0.00 130.02 0.00 130,153.98

COMMON STOCK TRY1.B03MYT908 23 Nov 2011 25 Nov 2011 TRY/TR1 0.02NATEXIS BLEICHROEDER INCTUPRAS TURKIYE PETROL RAFINE

8,292.000 NHIL Local 36.328500 0.00 301.24 0.00 301,537.161.872200

Base 19.404177 0.00 160.90 0.00 161,060.34
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COMMON STOCK TRY1.B03MZJ909 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCYAPI VE KREDI BANKASI

32,582.000 NHIL Local 2.844300 0.00 92.67 0.00 92,765.651.872200

Base 1.519229 0.00 49.50 0.00 49,549.01

COMMON STOCK TRY1.B03N0C900 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCHACI OMER SABANCI HOLDING

24,345.000 NHIL Local 5.453600 0.00 132.77 0.00 132,900.661.872200

Base 2.912937 0.00 70.92 0.00 70,986.36

COMMON STOCK TRY1.B058ZV901 23 Nov 2011 25 Nov 2011 TRY/TR1 0.01NATEXIS BLEICHROEDER INCCOCA COLA ICECEK AS

1,706.000 NHIL Local 20.993700 0.00 35.82 0.00 35,851.071.872200

Base 11.213385 0.00 19.13 0.00 19,149.17

COMMON STOCK TRY1.B0D000905 23 Nov 2011 25 Nov 2011 TRY/TR1 0.03NATEXIS BLEICHROEDER INCBIM BIRLESIK MAGAZALAR AS

2,801.000 NHIL Local 47.730000 0.00 133.69 0.00 133,825.421.872200

Base 25.494071 0.00 71.41 0.00 71,480.30

COMMON STOCK TRY1.B0N6YC908 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCTURKIYE VAKIFLAR BANKASI T D

21,283.000 NHIL Local 2.655100 0.00 56.51 0.00 56,565.001.872200

Base 1.418171 0.00 30.18 0.00 30,213.12

COMMON STOCK TRY1.B1WTMP900 23 Nov 2011 25 Nov 2011 TRY/TR1 0.01NATEXIS BLEICHROEDER INCTURKIYE HALK BANKASI

14,232.000 NHIL Local 9.822900 0.00 139.80 0.00 139,939.311.872200

Base 5.246715 0.00 74.67 0.00 74,745.92

COMMON STOCK TRY1.B2RCGV905 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCTURK TELEKOMUNIKASYON AS

20,833.000 NHIL Local 7.029700 0.00 146.45 0.00 146,596.191.872200

Base 3.754780 0.00 78.22 0.00 78,301.57

COMMON STOCK TRY1.B3LP18907 23 Nov 2011 25 Nov 2011 TRY/TR1 0.01NATEXIS BLEICHROEDER INCKOZA ALTIN ISLETMELERI AS

1,513.000 NHIL Local 24.617403 0.00 37.25 0.00 37,283.381.872200

Base 13.148917 0.00 19.90 0.00 19,914.21
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REIT TRY.01B58656909 23 Nov 2011 25 Nov 2011 TRY/TR1NATEXIS BLEICHROEDER INCEMLAK KONUT GAYRIMENKUL YATI

31,133.000 NHIL Local 2.060700 0.00 64.16 0.00 64,219.931.872200

Base 1.100684 0.00 34.27 0.00 34,301.85

TURKISH LIRA  Total

0.00Local485,287.000

0.00Base

0.00

0.00

3,093.74

1,652.48

3,096,820.23

1,654,107.61

US DOLLAR

COMMON STOCK000360206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AAON INC

500.000 NHIH Local 22.027200 0.00 5.00 0.00 11,018.601.000000

Base 22.027200 0.00 5.00 0.00 11,018.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,200.000 NHIH Local 22.112100 0.00 12.00 0.00 26,546.521.000000

Base 22.112100 0.00 12.00 0.00 26,546.52

000360206 Total

17.00 0.000.001,700.000 Local 37,565.12

Base 0.00 17.00 0.00 37,565.12

COMMON STOCK USD1.000361105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AAR CORP

1,538.000 NHIH Local 18.726900 0.00 15.38 0.00 28,817.351.000000

Base 18.726900 0.00 15.38 0.00 28,817.35

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 18.707500 0.00 2.00 0.00 3,743.501.000000

Base 18.707500 0.00 2.00 0.00 3,743.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,762.000 NHIH Local 18.723100 0.00 17.62 0.00 33,007.721.000000

Base 18.723100 0.00 17.62 0.00 33,007.72
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 15.832800 0.00 34.00 0.00 107,697.041.000000

Base 15.832800 0.00 34.00 0.00 107,697.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 18.150000 0.00 0.00 0.00 123,420.001.000000

Base 18.150000 0.00 0.00 0.00 123,420.00

000361105 Total

69.00 0.000.0017,100.000 Local 296,685.61

Base 0.00 69.00 0.00 296,685.61

ADR000375204 26 Oct 2011 31 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSABB LTD SPON ADR

2,750.000 NHEY Local 19.378600 0.00 55.00 0.00 53,346.151.000000

Base 19.378600 0.00 55.00 0.00 53,346.15

01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

3,500.000 NHEY Local 18.675200 0.00 70.00 0.00 65,433.201.000000

Base 18.675200 0.00 70.00 0.00 65,433.20

000375204 Total

125.00 0.000.006,250.000 Local 118,779.35

Base 0.00 125.00 0.00 118,779.35

COMMON STOCK USD.0100081T108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACCO BRANDS CORP

200.000 NHIH Local 7.200000 0.00 2.00 0.00 1,442.001.000000

Base 7.200000 0.00 2.00 0.00 1,442.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 7.160000 0.00 5.00 0.00 3,585.001.000000

Base 7.160000 0.00 5.00 0.00 3,585.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

4,200.000 NHIH Local 7.159300 0.00 42.00 0.00 30,111.061.000000

Base 7.159300 0.00 42.00 0.00 30,111.06

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,400.000 NHDG Local 4.507400 0.00 62.00 0.00 55,953.761.000000

Base 4.507400 0.00 62.00 0.00 55,953.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,400.000 NHHZ Local 5.320000 0.00 0.00 0.00 65,968.001.000000

Base 5.320000 0.00 0.00 0.00 65,968.00

00081T108 Total

111.00 0.000.0029,700.000 Local 157,059.82

Base 0.00 111.00 0.00 157,059.82

COMMON STOCK USD.01000957100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ABM INDUSTRIES INC

300.000 NHIH Local 20.580000 0.00 3.00 0.00 6,177.001.000000

Base 20.580000 0.00 3.00 0.00 6,177.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,400.000 NHIH Local 20.742100 0.00 44.00 0.00 91,309.241.000000

Base 20.742100 0.00 44.00 0.00 91,309.24

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,600.000 NHDG Local 18.162300 0.00 43.00 0.00 156,238.781.000000

Base 18.162300 0.00 43.00 0.00 156,238.78

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,600.000 NHHZ Local 20.040000 0.00 0.00 0.00 172,344.001.000000

Base 20.040000 0.00 0.00 0.00 172,344.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 20.320000 0.00 4.50 0.00 6,100.501.000000

Base 20.320000 0.00 4.50 0.00 6,100.50

000957100 Total

94.50 0.000.0022,200.000 Local 432,169.52

Base 0.00 94.50 0.00 432,169.52

COMMON STOCK USD.01001031103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AEP INDUSTRIES INC

300.000 NHIH Local 23.285000 0.00 3.00 0.00 6,988.501.000000

Base 23.285000 0.00 3.00 0.00 6,988.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 23.296800 0.00 1.00 0.00 2,330.681.000000

Base 23.296800 0.00 1.00 0.00 2,330.68

001031103 Total

4.00 0.000.00400.000 Local 9,319.18

Base 0.00 4.00 0.00 9,319.18

COMMON STOCK USD.0100104Q107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AFC ENTERPRISES

1,700.000 NHIH Local 15.423300 0.00 17.00 0.00 26,236.611.000000

Base 15.423300 0.00 17.00 0.00 26,236.61

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 15.336000 0.00 5.00 0.00 7,673.001.000000

Base 15.336000 0.00 5.00 0.00 7,673.00

00104Q107 Total

22.00 0.000.002,200.000 Local 33,909.61

Base 0.00 22.00 0.00 33,909.61
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COMMON STOCK USD.1001055102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAFLAC INC

8,900.000 NHDG Local 34.950000 0.00 0.00 0.00 311,055.001.000000

Base 34.950000 0.00 0.00 0.00 311,055.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 44.940000 0.00 6.00 0.00 17,982.001.000000

Base 44.940000 0.00 6.00 0.00 17,982.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHIH Local 44.310000 0.00 0.00 0.00 177,240.001.000000

Base 44.310000 0.00 0.00 0.00 177,240.00

001055102 Total

6.00 0.000.0013,300.000 Local 506,277.00

Base 0.00 6.00 0.00 506,277.00

COMMON STOCK USD.01001084102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAGCO CORP

2,100.000 NHDG Local 34.570000 0.00 0.00 0.00 72,597.001.000000

Base 34.570000 0.00 0.00 0.00 72,597.00

COMMON STOCK USD5.001204106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAGL RESOURCES INC

1,400.000 NHDG Local 40.740000 0.00 0.00 0.00 57,036.001.000000

Base 40.740000 0.00 0.00 0.00 57,036.00

12 Dec 2011 15 Dec 2011 USD/DTC3 MERGER

2,383.841 NHDM Local 40.139996 0.00 0.00 0.00 95,687.371.000000

Base 40.139996 0.00 0.00 0.00 95,687.37

12 Dec 2011 15 Dec 2011 USD/DTC3 MERGER

13,989.558 NHHZ Local 40.140000 0.00 0.00 0.00 561,540.861.000000

Base 40.140000 0.00 0.00 0.00 561,540.86
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12 Dec 2011 15 Dec 2011 USD/DTC3 MERGER

3,436.620 NHIH Local 40.944812 0.00 0.00 0.00 140,711.761.000000

Base 40.944812 0.00 0.00 0.00 140,711.76

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,100.000 NHHY Local 40.620100 0.00 31.50 0.00 85,333.711.000000

Base 40.620100 0.00 31.50 0.00 85,333.71

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,090.000 NHDM Local 41.748200 0.00 76.35 0.00 212,574.691.000000

Base 41.748200 0.00 76.35 0.00 212,574.69

001204106 Total

107.85 0.000.0028,400.019 Local 1,152,884.39

Base 0.00 107.85 0.00 1,152,884.39

COMMON STOCK001228105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AG MORTGAGE INVESTMENT TRUST

600.000 NHIH Local 19.125000 0.00 6.00 0.00 11,481.001.000000

Base 19.125000 0.00 6.00 0.00 11,481.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 18.069100 0.00 5.50 0.00 19,881.511.000000

Base 18.069100 0.00 5.50 0.00 19,881.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 18.350000 0.00 0.00 0.00 20,185.001.000000

Base 18.350000 0.00 0.00 0.00 20,185.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHZ Local 18.631900 0.00 12.00 0.00 14,917.521.000000

Base 18.631900 0.00 12.00 0.00 14,917.52
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001228105 Total

23.50 0.000.003,600.000 Local 66,465.03

Base 0.00 23.50 0.00 66,465.03

COMMON STOCK USD.01001282102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AH BELO CORP A

100.000 NHIH Local 4.415000 0.00 1.00 0.00 442.501.000000

Base 4.415000 0.00 1.00 0.00 442.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.350000 0.00 1.00 0.00 436.001.000000

Base 4.350000 0.00 1.00 0.00 436.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

800.000 NHIH Local 4.462300 0.00 8.00 0.00 3,577.841.000000

Base 4.462300 0.00 8.00 0.00 3,577.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 4.498300 0.00 7.00 0.00 3,155.811.000000

Base 4.498300 0.00 7.00 0.00 3,155.81

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 4.007600 0.00 20.50 0.00 16,451.661.000000

Base 4.007600 0.00 20.50 0.00 16,451.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 4.710000 0.00 0.00 0.00 19,311.001.000000

Base 4.710000 0.00 0.00 0.00 19,311.00

001282102 Total

37.50 0.000.009,900.000 Local 43,374.81

Base 0.00 37.50 0.00 43,374.81
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COMMON STOCK USD.0100130H105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAES CORP

11,800.000 NHDG Local 9.760000 0.00 0.00 0.00 115,168.001.000000

Base 9.760000 0.00 0.00 0.00 115,168.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHIH Local 11.700000 0.00 0.00 0.00 66,690.001.000000

Base 11.700000 0.00 0.00 0.00 66,690.00

00130H105 Total

0.00 0.000.0017,500.000 Local 181,858.00

Base 0.00 0.00 0.00 181,858.00

COMMON STOCK USD.01001547108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAK STEEL HOLDING CORP

2,300.000 NHDG Local 6.540000 0.00 0.00 0.00 15,042.001.000000

Base 6.540000 0.00 0.00 0.00 15,042.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHIH Local 9.140000 0.00 0.00 0.00 9,140.001.000000

Base 9.140000 0.00 0.00 0.00 9,140.00

001547108 Total

0.00 0.000.003,300.000 Local 24,182.00

Base 0.00 0.00 0.00 24,182.00

COMMON STOCK USD.0100163U106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMAG PHARMACEUTICALS INC

100.000 NHIH Local 15.610000 0.00 1.00 0.00 1,562.001.000000

Base 15.610000 0.00 1.00 0.00 1,562.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 15.515000 0.00 3.00 0.00 4,657.501.000000

Base 15.515000 0.00 3.00 0.00 4,657.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 15.875200 0.00 15.00 0.00 23,827.801.000000

Base 15.875200 0.00 15.00 0.00 23,827.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 13.527900 0.00 21.50 0.00 58,191.471.000000

Base 13.527900 0.00 21.50 0.00 58,191.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 13.510000 0.00 0.00 0.00 58,093.001.000000

Base 13.510000 0.00 0.00 0.00 58,093.00

00163U106 Total

40.50 0.000.0010,500.000 Local 146,331.77

Base 0.00 40.50 0.00 146,331.77

COMMON STOCK USD.01001744101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMN HEALTHCARE SERVICES INC

100.000 NHIH Local 4.960000 0.00 1.00 0.00 497.001.000000

Base 4.960000 0.00 1.00 0.00 497.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.905000 0.00 1.00 0.00 491.501.000000

Base 4.905000 0.00 1.00 0.00 491.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 4.921800 0.00 3.00 0.00 1,479.541.000000

Base 4.921800 0.00 3.00 0.00 1,479.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

3,100.000 NHIH Local 4.947600 0.00 31.00 0.00 15,368.561.000000

Base 4.947600 0.00 31.00 0.00 15,368.56
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 3.820100 0.00 24.00 0.00 18,360.481.000000

Base 3.820100 0.00 24.00 0.00 18,360.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 4.110000 0.00 0.00 0.00 19,728.001.000000

Base 4.110000 0.00 0.00 0.00 19,728.00

001744101 Total

60.00 0.000.0013,200.000 Local 55,925.08

Base 0.00 60.00 0.00 55,925.08

COMMON STOCK USD.0100184X105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAOL INC

2,300.000 NHDG Local 12.000000 0.00 0.00 0.00 27,600.001.000000

Base 12.000000 0.00 0.00 0.00 27,600.00

COMMON STOCK USD.0100185E106 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)APAC CUSTOMER SERVICES INC

1,200.000 NHDG Local 8.522900 0.00 6.00 0.00 10,233.481.000000

Base 8.522900 0.00 6.00 0.00 10,233.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 8.550000 0.00 0.00 0.00 10,260.001.000000

Base 8.550000 0.00 0.00 0.00 10,260.00

00185E106 Total

6.00 0.000.002,400.000 Local 20,493.48

Base 0.00 6.00 0.00 20,493.48

COMMON STOCK USD1.00206R102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAT+T INC

111,400.000 NHDG Local 28.520000 0.00 0.00 0.00 3,177,128.001.000000

Base 28.520000 0.00 0.00 0.00 3,177,128.00
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,200.000 NHHY Local 29.047500 0.00 33.00 0.00 63,937.501.000000

Base 29.047500 0.00 33.00 0.00 63,937.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

51,400.000 NHIH Local 29.190000 0.00 0.00 0.00 1,500,366.001.000000

Base 29.190000 0.00 0.00 0.00 1,500,366.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,000.000 NHHY Local 28.778000 0.00 30.00 0.00 57,586.001.000000

Base 28.778000 0.00 30.00 0.00 57,586.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,220.000 NHDM Local 29.092500 0.00 63.30 0.00 122,833.651.000000

Base 29.092500 0.00 63.30 0.00 122,833.65

00206R102 Total

126.30 0.000.00171,220.000 Local 4,921,851.15

Base 0.00 126.30 0.00 4,921,851.15

COMMON STOCK USD.0100207R101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ATMI INC

2,800.000 NHIH Local 20.886300 0.00 28.00 0.00 58,509.641.000000

Base 20.886300 0.00 28.00 0.00 58,509.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 16.224600 0.00 33.50 0.00 108,738.321.000000

Base 16.224600 0.00 33.50 0.00 108,738.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 18.250000 0.00 0.00 0.00 122,275.001.000000

Base 18.250000 0.00 0.00 0.00 122,275.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 19.640000 0.00 7.50 0.00 9,827.501.000000

Base 19.640000 0.00 7.50 0.00 9,827.50

00207R101 Total

69.00 0.000.0016,700.000 Local 299,350.46

Base 0.00 69.00 0.00 299,350.46

COMMON STOCK00208J108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COATP OIL + GAS CORPORATION

4,000.000 NHIH Local 6.538400 0.00 40.00 0.00 26,193.601.000000

Base 6.538400 0.00 40.00 0.00 26,193.60

COMMON STOCK002346104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVI BIOPHARMA INC

12,300.000 NHIH Local 0.892300 0.00 123.00 0.00 11,098.291.000000

Base 0.892300 0.00 123.00 0.00 11,098.29

COMMON STOCK USD.01002444107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVX CORP

1,300.000 NHDG Local 11.870000 0.00 0.00 0.00 15,431.001.000000

Base 11.870000 0.00 0.00 0.00 15,431.00

COMMON STOCK00246W103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AXT INC

2,100.000 NHIH Local 4.613800 0.00 21.00 0.00 9,709.981.000000

Base 4.613800 0.00 21.00 0.00 9,709.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 4.595000 0.00 8.00 0.00 3,684.001.000000

Base 4.595000 0.00 8.00 0.00 3,684.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 4.745000 0.00 21.00 0.00 19,950.001.000000

Base 4.745000 0.00 21.00 0.00 19,950.00
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHZ Local 5.200000 0.00 0.00 0.00 21,840.001.000000

Base 5.200000 0.00 0.00 0.00 21,840.00

00246W103 Total

50.00 0.000.0011,300.000 Local 55,183.98

Base 0.00 50.00 0.00 55,183.98

COMMON STOCK USD1.002474104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AZZ INC

1,100.000 NHIH Local 42.705300 0.00 11.00 0.00 46,986.831.000000

Base 42.705300 0.00 11.00 0.00 46,986.83

COMMON STOCK USD.5002535300 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAARON S INC

700.000 NHDG Local 25.250000 0.00 0.00 0.00 17,675.001.000000

Base 25.250000 0.00 0.00 0.00 17,675.00

COMMON STOCK NPV002567105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ABAXIS INC

700.000 NHIH Local 27.462900 0.00 7.00 0.00 19,231.031.000000

Base 27.462900 0.00 7.00 0.00 19,231.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 27.381700 0.00 13.00 0.00 35,609.211.000000

Base 27.381700 0.00 13.00 0.00 35,609.21

002567105 Total

20.00 0.000.002,000.000 Local 54,840.24

Base 0.00 20.00 0.00 54,840.24

COMMON STOCK NPV002824100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHABBOTT LABORATORIES

1,700.000 NHDG Local 51.140000 0.00 0.00 0.00 86,938.001.000000

Base 51.140000 0.00 0.00 0.00 86,938.00
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12 Oct 2011 17 Oct 2011 USD/DTC 0.02GARDNER RICH & CO

50,900.000 NHDF Local 52.579300 0.00 1,018.00 0.00 2,677,304.371.000000

Base 52.579300 0.00 1,018.00 0.00 2,677,304.37

26 Oct 2011 31 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,050.000 NHEY Local 53.268200 0.00 61.00 0.00 162,529.011.000000

Base 53.268200 0.00 61.00 0.00 162,529.01

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,500.000 NHIH Local 54.240000 0.00 0.00 0.00 732,240.001.000000

Base 54.240000 0.00 0.00 0.00 732,240.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHEU Local 54.451300 0.00 12.00 0.00 43,573.041.000000

Base 54.451300 0.00 12.00 0.00 43,573.04

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,180.000 NHDM Local 54.926600 0.00 17.70 0.00 64,831.091.000000

Base 54.926600 0.00 17.70 0.00 64,831.09

002824100 Total

1,108.70 0.000.0071,130.000 Local 3,767,415.51

Base 0.00 1,108.70 0.00 3,767,415.51

COMMON STOCK USD.01002896207 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHABERCROMBIE + FITCH CO CL A

200.000 NHDG Local 61.560000 0.00 0.00 0.00 12,312.001.000000

Base 61.560000 0.00 0.00 0.00 12,312.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHIH Local 57.250000 0.00 0.00 0.00 40,075.001.000000

Base 57.250000 0.00 0.00 0.00 40,075.00
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002896207 Total

0.00 0.000.00900.000 Local 52,387.00

Base 0.00 0.00 0.00 52,387.00

COMMON STOCK USD.01003654100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ABIOMED INC

100.000 NHIH Local 19.192500 0.00 1.00 0.00 1,920.251.000000

Base 19.192500 0.00 1.00 0.00 1,920.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,600.000 NHIH Local 19.097900 0.00 26.00 0.00 49,680.541.000000

Base 19.097900 0.00 26.00 0.00 49,680.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 19.080000 0.00 1.00 0.00 1,909.001.000000

Base 19.080000 0.00 1.00 0.00 1,909.00

003654100 Total

28.00 0.000.002,800.000 Local 53,509.79

Base 0.00 28.00 0.00 53,509.79

COMMON STOCK USD.0100374N107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ABOVENET INC

700.000 NHIH Local 59.264300 0.00 7.00 0.00 41,492.011.000000

Base 59.264300 0.00 7.00 0.00 41,492.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,400.000 NHIH Local 59.243200 0.00 14.00 0.00 82,954.481.000000

Base 59.243200 0.00 14.00 0.00 82,954.48

00374N107 Total

21.00 0.000.002,100.000 Local 124,446.49

Base 0.00 21.00 0.00 124,446.49
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COMMON STOCK USD.01003830106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COABRAXAS PETROLEUM CORP

7,400.000 NHIH Local 3.733000 0.00 74.00 0.00 27,698.201.000000

Base 3.733000 0.00 74.00 0.00 27,698.20

TRACKING STK USD.001003881307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACACIA RESEARCH   ACACIA TEC

2,700.000 NHIH Local 33.692300 0.00 27.00 0.00 90,996.211.000000

Base 33.692300 0.00 27.00 0.00 90,996.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 33.585000 0.00 10.00 0.00 33,595.001.000000

Base 33.585000 0.00 10.00 0.00 33,595.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 33.745000 0.00 1.00 0.00 3,375.501.000000

Base 33.745000 0.00 1.00 0.00 3,375.50

24 Oct 2011 27 Oct 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,380.000 NHHO Local 39.377200 0.00 41.40 0.00 54,381.941.000000

Base 39.377200 0.00 41.40 0.00 54,381.94

17 Nov 2011 22 Nov 2011 USD/DTC 0.02INSTINET

3,790.000 NHHO Local 32.790900 0.00 75.80 0.00 124,353.311.000000

Base 32.790900 0.00 75.80 0.00 124,353.31

003881307 Total

155.20 0.000.008,970.000 Local 306,701.96

Base 0.00 155.20 0.00 306,701.96

REIT USD.001004239109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACADIA REALTY TRUST

3,600.000 NHIH Local 19.652200 0.00 36.00 0.00 70,783.921.000000

Base 19.652200 0.00 36.00 0.00 70,783.92
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16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

300.000 NHIH Local 19.587600 0.00 0.00 0.00 5,876.281.000000

Base 19.587600 0.00 0.00 0.00 5,876.28

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,200.000 NHDG Local 17.733800 0.00 36.00 0.00 127,719.361.000000

Base 17.733800 0.00 36.00 0.00 127,719.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,200.000 NHHZ Local 19.340000 0.00 0.00 0.00 139,248.001.000000

Base 19.340000 0.00 0.00 0.00 139,248.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHZ Local 19.583300 0.00 13.50 0.00 17,638.471.000000

Base 19.583300 0.00 13.50 0.00 17,638.47

004239109 Total

85.50 0.000.0019,200.000 Local 361,266.03

Base 0.00 85.50 0.00 361,266.03

COMMON STOCK00430U103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCACCELRYS INC

5,000.000 NHIH Local 6.675000 0.00 50.00 0.00 33,425.001.000000

Base 6.675000 0.00 50.00 0.00 33,425.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,400.000 NHDG Local 6.016300 0.00 62.00 0.00 74,664.121.000000

Base 6.016300 0.00 62.00 0.00 74,664.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,400.000 NHHZ Local 6.390000 0.00 0.00 0.00 79,236.001.000000

Base 6.390000 0.00 0.00 0.00 79,236.00
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00430U103 Total

112.00 0.000.0029,800.000 Local 187,325.12

Base 0.00 112.00 0.00 187,325.12

COMMON STOCK USD.0100438V103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCACCRETIVE HEALTH INC

3,600.000 NHIH Local 26.740000 0.00 36.00 0.00 96,300.001.000000

Base 26.740000 0.00 36.00 0.00 96,300.00

COMMON STOCK004397105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACCURAY INC

600.000 NHIH Local 3.991700 0.00 6.00 0.00 2,401.021.000000

Base 3.991700 0.00 6.00 0.00 2,401.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 4.040000 0.00 2.00 0.00 810.001.000000

Base 4.040000 0.00 2.00 0.00 810.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,300.000 NHIH Local 3.989000 0.00 53.00 0.00 21,194.701.000000

Base 3.989000 0.00 53.00 0.00 21,194.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 3.610000 0.00 9.50 0.00 6,868.501.000000

Base 3.610000 0.00 9.50 0.00 6,868.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 3.790000 0.00 0.00 0.00 7,201.001.000000

Base 3.790000 0.00 0.00 0.00 7,201.00

004397105 Total

70.50 0.000.009,900.000 Local 38,475.22

Base 0.00 70.50 0.00 38,475.22
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COMMON STOCK00439T206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCACCURIDE CORP

3,600.000 NHIH Local 6.515000 0.00 36.00 0.00 23,490.001.000000

Base 6.515000 0.00 36.00 0.00 23,490.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,400.000 NHDG Local 4.670400 0.00 42.00 0.00 39,273.361.000000

Base 4.670400 0.00 42.00 0.00 39,273.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,400.000 NHHZ Local 5.820000 0.00 0.00 0.00 48,888.001.000000

Base 5.820000 0.00 0.00 0.00 48,888.00

00439T206 Total

78.00 0.000.0020,400.000 Local 111,651.36

Base 0.00 78.00 0.00 111,651.36

COMMON STOCK USD.01004446100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACETO CORP

300.000 NHIH Local 6.552700 0.00 3.00 0.00 1,968.811.000000

Base 6.552700 0.00 3.00 0.00 1,968.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 6.603300 0.00 21.00 0.00 13,887.931.000000

Base 6.603300 0.00 21.00 0.00 13,887.93

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 5.392300 0.00 29.50 0.00 31,844.071.000000

Base 5.392300 0.00 29.50 0.00 31,844.07

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 5.740000 0.00 0.00 0.00 33,866.001.000000

Base 5.740000 0.00 0.00 0.00 33,866.00
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004446100 Total

53.50 0.000.0014,200.000 Local 81,566.81

Base 0.00 53.50 0.00 81,566.81

COMMON STOCK00448Q201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACHILLION PHARMACEUTICALS

1,200.000 NHIH Local 5.315800 0.00 12.00 0.00 6,390.961.000000

Base 5.315800 0.00 12.00 0.00 6,390.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,000.000 NHIH Local 5.327300 0.00 30.00 0.00 16,011.901.000000

Base 5.327300 0.00 30.00 0.00 16,011.90

00448Q201 Total

42.00 0.000.004,200.000 Local 22,402.86

Base 0.00 42.00 0.00 22,402.86

COMMON STOCK004498101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACI WORLDWIDE INC

500.000 NHIH Local 30.850000 0.00 5.00 0.00 15,430.001.000000

Base 30.850000 0.00 5.00 0.00 15,430.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 31.059700 0.00 25.00 0.00 77,674.251.000000

Base 31.059700 0.00 25.00 0.00 77,674.25

004498101 Total

30.00 0.000.003,000.000 Local 93,104.25

Base 0.00 30.00 0.00 93,104.25

COMMON STOCK00484M106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACORDA THERAPEUTICS INC

703.000 NHIH Local 22.957600 0.00 7.03 0.00 16,146.221.000000

Base 22.957600 0.00 7.03 0.00 16,146.22
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 22.795000 0.00 2.00 0.00 4,561.001.000000

Base 22.795000 0.00 2.00 0.00 4,561.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,597.000 NHIH Local 23.273801 0.00 25.97 0.00 60,468.031.000000

Base 23.273801 0.00 25.97 0.00 60,468.03

00484M106 Total

35.00 0.000.003,500.000 Local 81,175.25

Base 0.00 35.00 0.00 81,175.25

COMMON STOCK00504W100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACTIVE POWER INC

3,000.000 NHIH Local 0.789400 0.00 30.00 0.00 2,398.201.000000

Base 0.789400 0.00 30.00 0.00 2,398.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,300.000 NHIH Local 0.786200 0.00 43.00 0.00 3,423.661.000000

Base 0.786200 0.00 43.00 0.00 3,423.66

00504W100 Total

73.00 0.000.007,300.000 Local 5,821.86

Base 0.00 73.00 0.00 5,821.86

COMMON STOCK00506D100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCACTIVE NETWORK INC/THE

1,100.000 NHIH Local 14.875000 0.00 11.00 0.00 16,373.501.000000

Base 14.875000 0.00 11.00 0.00 16,373.50

COMMON STOCK00507V109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACTIVISION BLIZZARD INC

7,600.000 NHDG Local 11.900000 0.00 0.00 0.00 90,440.001.000000

Base 11.900000 0.00 0.00 0.00 90,440.00
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COMMON STOCK00508B102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACTUATE CORP

3,100.000 NHIH Local 6.623200 0.00 31.00 0.00 20,562.921.000000

Base 6.623200 0.00 31.00 0.00 20,562.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 6.630000 0.00 1.00 0.00 664.001.000000

Base 6.630000 0.00 1.00 0.00 664.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 5.228900 0.00 5.00 0.00 5,233.901.000000

Base 5.228900 0.00 5.00 0.00 5,233.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 5.780000 0.00 0.00 0.00 5,780.001.000000

Base 5.780000 0.00 0.00 0.00 5,780.00

00508B102 Total

37.00 0.000.005,200.000 Local 32,240.82

Base 0.00 37.00 0.00 32,240.82

COMMON STOCK USD.200508X203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACTUANT CORP A

5,900.000 NHIH Local 22.642000 0.00 59.00 0.00 133,646.801.000000

Base 22.642000 0.00 59.00 0.00 133,646.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 22.585000 0.00 2.00 0.00 4,519.001.000000

Base 22.585000 0.00 2.00 0.00 4,519.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,200.000 NHDG Local 18.720700 0.00 66.00 0.00 247,179.241.000000

Base 18.720700 0.00 66.00 0.00 247,179.24
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,200.000 NHHZ Local 21.380000 0.00 0.00 0.00 282,216.001.000000

Base 21.380000 0.00 0.00 0.00 282,216.00

00508X203 Total

127.00 0.000.0032,500.000 Local 667,561.04

Base 0.00 127.00 0.00 667,561.04

COMMON STOCK USD.0100508Y102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACUITY BRANDS INC

1,272.000 NHIH Local 46.548800 0.00 12.72 0.00 59,222.791.000000

Base 46.548800 0.00 12.72 0.00 59,222.79

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 45.975000 0.00 1.00 0.00 4,598.501.000000

Base 45.975000 0.00 1.00 0.00 4,598.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,528.000 NHIH Local 46.765800 0.00 25.28 0.00 118,249.221.000000

Base 46.765800 0.00 25.28 0.00 118,249.22

00508Y102 Total

39.00 0.000.003,900.000 Local 182,070.51

Base 0.00 39.00 0.00 182,070.51

COMMON STOCK USD.1005125109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COACXIOM CORP

7,200.000 NHIH Local 13.106500 0.00 72.00 0.00 94,438.801.000000

Base 13.106500 0.00 72.00 0.00 94,438.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

18,300.000 NHDG Local 9.973400 0.00 91.50 0.00 182,604.721.000000

Base 9.973400 0.00 91.50 0.00 182,604.72
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,300.000 NHHZ Local 11.390000 0.00 0.00 0.00 208,437.001.000000

Base 11.390000 0.00 0.00 0.00 208,437.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 11.923800 0.00 12.00 0.00 9,551.041.000000

Base 11.923800 0.00 12.00 0.00 9,551.04

005125109 Total

175.50 0.000.0044,600.000 Local 495,031.56

Base 0.00 175.50 0.00 495,031.56

COMMON STOCK00724F101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHADOBE SYSTEMS INC

4,400.000 NHIH Local 28.240000 0.00 0.00 0.00 124,256.001.000000

Base 28.240000 0.00 0.00 0.00 124,256.00

COMMON STOCK USD.0100738A106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ADTRAN INC

3,300.000 NHIH Local 34.142600 0.00 33.00 0.00 112,703.581.000000

Base 34.142600 0.00 33.00 0.00 112,703.58

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 33.860000 0.00 2.00 0.00 6,774.001.000000

Base 33.860000 0.00 2.00 0.00 6,774.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 33.920200 0.00 23.00 0.00 78,039.461.000000

Base 33.920200 0.00 23.00 0.00 78,039.46

00738A106 Total

58.00 0.000.005,800.000 Local 197,517.04

Base 0.00 58.00 0.00 197,517.04
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COMMON STOCK USD.0100739W107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ADVANCE AMERICA CASH ADVANCE

4,800.000 NHIH Local 8.182100 0.00 48.00 0.00 39,322.081.000000

Base 8.182100 0.00 48.00 0.00 39,322.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 8.095000 0.00 1.00 0.00 810.501.000000

Base 8.095000 0.00 1.00 0.00 810.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,900.000 NHDG Local 7.351500 0.00 54.50 0.00 80,185.851.000000

Base 7.351500 0.00 54.50 0.00 80,185.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,900.000 NHHZ Local 7.920000 0.00 0.00 0.00 86,328.001.000000

Base 7.920000 0.00 0.00 0.00 86,328.00

00739W107 Total

103.50 0.000.0026,700.000 Local 206,646.43

Base 0.00 103.50 0.00 206,646.43

COMMON STOCK00752J108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ADVANCED ANALOGIC TECHNOLOGI

800.000 NHIH Local 4.216300 0.00 8.00 0.00 3,381.041.000000

Base 4.216300 0.00 8.00 0.00 3,381.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 4.234700 0.00 31.00 0.00 13,158.571.000000

Base 4.234700 0.00 31.00 0.00 13,158.57

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,800.000 NHDG Local 4.259500 0.00 39.00 0.00 33,263.101.000000

Base 4.259500 0.00 39.00 0.00 33,263.10
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHZ Local 4.480000 0.00 0.00 0.00 34,944.001.000000

Base 4.480000 0.00 0.00 0.00 34,944.00

00752J108 Total

78.00 0.000.0019,500.000 Local 84,746.71

Base 0.00 78.00 0.00 84,746.71

COMMON STOCK USD.0100762W107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ADVISORY BOARD CO/THE

900.000 NHIH Local 70.305300 0.00 9.00 0.00 63,283.771.000000

Base 70.305300 0.00 9.00 0.00 63,283.77

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 70.235000 0.00 5.00 0.00 35,122.501.000000

Base 70.235000 0.00 5.00 0.00 35,122.50

00762W107 Total

14.00 0.000.001,400.000 Local 98,406.27

Base 0.00 14.00 0.00 98,406.27

COMMON STOCK USD.0100766T100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAECOM TECHNOLOGY CORP

1,600.000 NHDG Local 17.670000 0.00 0.00 0.00 28,272.001.000000

Base 17.670000 0.00 0.00 0.00 28,272.00

COMMON STOCK00767E102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AEGERION PHARMACEUTICALS INC

700.000 NHIH Local 15.420700 0.00 7.00 0.00 10,801.491.000000

Base 15.420700 0.00 7.00 0.00 10,801.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 15.225000 0.00 1.00 0.00 1,523.501.000000

Base 15.225000 0.00 1.00 0.00 1,523.50
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00767E102 Total

8.00 0.000.00800.000 Local 12,324.99

Base 0.00 8.00 0.00 12,324.99

COMMON STOCK USD.0100770F104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AEGION CORP

1,900.000 NHIH Local 15.490800 0.00 19.00 0.00 29,451.521.000000

Base 15.490800 0.00 19.00 0.00 29,451.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 15.462500 0.00 12.00 0.00 18,567.001.000000

Base 15.462500 0.00 12.00 0.00 18,567.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 15.515000 0.00 4.00 0.00 6,210.001.000000

Base 15.515000 0.00 4.00 0.00 6,210.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,100.000 NHHZ Local 13.670000 0.00 0.00 0.00 124,397.001.000000

Base 13.670000 0.00 0.00 0.00 124,397.00

00770F104 Total

35.00 0.000.0012,600.000 Local 178,625.52

Base 0.00 35.00 0.00 178,625.52

COMMON STOCK USD.01007767106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AEROFLEX HOLDING CORP

1,700.000 NHIH Local 9.334100 0.00 17.00 0.00 15,884.971.000000

Base 9.334100 0.00 17.00 0.00 15,884.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 9.370000 0.00 1.00 0.00 938.001.000000

Base 9.370000 0.00 1.00 0.00 938.00
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007767106 Total

18.00 0.000.001,800.000 Local 16,822.97

Base 0.00 18.00 0.00 16,822.97

COMMON STOCK USD.01007865108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AEROPOSTALE INC

3,800.000 NHIH Local 17.542500 0.00 38.00 0.00 66,699.501.000000

Base 17.542500 0.00 38.00 0.00 66,699.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,400.000 NHIH Local 17.043400 0.00 34.00 0.00 57,981.561.000000

Base 17.043400 0.00 34.00 0.00 57,981.56

007865108 Total

72.00 0.000.007,200.000 Local 124,681.06

Base 0.00 72.00 0.00 124,681.06

COMMON STOCK USD.01007903107 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHADVANCED MICRO DEVICES

5,000.000 NHIH Local 5.790000 0.00 0.00 0.00 28,950.001.000000

Base 5.790000 0.00 0.00 0.00 28,950.00

COMMON STOCK007973100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ADVANCED ENERGY INDUSTRIES

200.000 NHIH Local 9.257500 0.00 2.00 0.00 1,853.501.000000

Base 9.257500 0.00 2.00 0.00 1,853.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,600.000 NHIH Local 9.107100 0.00 26.00 0.00 23,704.461.000000

Base 9.107100 0.00 26.00 0.00 23,704.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 9.235500 0.00 11.00 0.00 10,170.051.000000

Base 9.235500 0.00 11.00 0.00 10,170.05
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,800.000 NHDG Local 8.168400 0.00 49.00 0.00 80,099.321.000000

Base 8.168400 0.00 49.00 0.00 80,099.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,800.000 NHHZ Local 9.160000 0.00 0.00 0.00 89,768.001.000000

Base 9.160000 0.00 0.00 0.00 89,768.00

007973100 Total

88.00 0.000.0023,500.000 Local 205,595.33

Base 0.00 88.00 0.00 205,595.33

COMMON STOCK USD.01007974108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ADVENT SOFTWARE INC

2,900.000 NHIH Local 27.837200 0.00 29.00 0.00 80,756.881.000000

Base 27.837200 0.00 29.00 0.00 80,756.88

COMMON STOCK008073108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AEROVIRONMENT INC

1,100.000 NHIH Local 33.070000 0.00 11.00 0.00 36,388.001.000000

Base 33.070000 0.00 11.00 0.00 36,388.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 32.846700 0.00 3.00 0.00 9,857.011.000000

Base 32.846700 0.00 3.00 0.00 9,857.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 32.860000 0.00 1.00 0.00 3,287.001.000000

Base 32.860000 0.00 1.00 0.00 3,287.00

008073108 Total

15.00 0.000.001,500.000 Local 49,532.01

Base 0.00 15.00 0.00 49,532.01



Prepared by State StreetPage 508

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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.0100817Y108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAETNA INC

7,100.000 NHDG Local 36.350000 0.00 0.00 0.00 258,085.001.000000

Base 36.350000 0.00 0.00 0.00 258,085.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHIH Local 41.680000 0.00 0.00 0.00 137,544.001.000000

Base 41.680000 0.00 0.00 0.00 137,544.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 40.470000 0.00 4.50 0.00 12,145.501.000000

Base 40.470000 0.00 4.50 0.00 12,145.50

00817Y108 Total

4.50 0.000.0010,700.000 Local 407,774.50

Base 0.00 4.50 0.00 407,774.50

COMMON STOCK USD.01008252108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAFFILIATED MANAGERS GROUP

300.000 NHDG Local 78.050000 0.00 0.00 0.00 23,415.001.000000

Base 78.050000 0.00 0.00 0.00 23,415.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHDZ Local 96.264200 0.00 24.00 0.00 115,541.041.000000

Base 96.264200 0.00 24.00 0.00 115,541.04

008252108 Total

24.00 0.000.001,500.000 Local 138,956.04

Base 0.00 24.00 0.00 138,956.04

COMMON STOCK00826A109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AFFYMAX INC

1,450.000 NHIH Local 4.567200 0.00 14.50 0.00 6,636.941.000000

Base 4.567200 0.00 14.50 0.00 6,636.94
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,750.000 NHIH Local 4.615503 0.00 17.50 0.00 8,094.631.000000

Base 4.615503 0.00 17.50 0.00 8,094.63

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 4.329900 0.00 21.00 0.00 18,206.581.000000

Base 4.329900 0.00 21.00 0.00 18,206.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHZ Local 5.110000 0.00 0.00 0.00 21,462.001.000000

Base 5.110000 0.00 0.00 0.00 21,462.00

00826A109 Total

53.00 0.000.0011,600.000 Local 54,400.15

Base 0.00 53.00 0.00 54,400.15

COMMON STOCK USD.0100826T108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AFFYMETRIX INC

6,200.000 NHIH Local 4.968300 0.00 62.00 0.00 30,865.461.000000

Base 4.968300 0.00 62.00 0.00 30,865.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 4.900000 0.00 1.00 0.00 491.001.000000

Base 4.900000 0.00 1.00 0.00 491.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,200.000 NHDG Local 4.970500 0.00 81.00 0.00 80,603.101.000000

Base 4.970500 0.00 81.00 0.00 80,603.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,200.000 NHHZ Local 5.370000 0.00 0.00 0.00 86,994.001.000000

Base 5.370000 0.00 0.00 0.00 86,994.00
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00826T108 Total

144.00 0.000.0038,700.000 Local 198,953.56

Base 0.00 144.00 0.00 198,953.56

COMMON STOCK USD.0100846U101 26 Oct 2011 31 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSAGILENT TECHNOLOGIES INC

3,750.000 NHEY Local 35.276400 0.00 75.00 0.00 132,361.501.000000

Base 35.276400 0.00 75.00 0.00 132,361.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHIH Local 37.550000 0.00 0.00 0.00 112,650.001.000000

Base 37.550000 0.00 0.00 0.00 112,650.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 33.407500 0.00 6.00 0.00 13,369.001.000000

Base 33.407500 0.00 6.00 0.00 13,369.00

00846U101 Total

81.00 0.000.007,150.000 Local 258,380.50

Base 0.00 81.00 0.00 258,380.50

COMMON STOCK USD.300847J105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAGILYSYS INC

1,600.000 NHIH Local 8.876300 0.00 16.00 0.00 14,218.081.000000

Base 8.876300 0.00 16.00 0.00 14,218.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 7.099400 0.00 19.50 0.00 27,707.161.000000

Base 7.099400 0.00 19.50 0.00 27,707.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 8.140000 0.00 0.00 0.00 31,746.001.000000

Base 8.140000 0.00 0.00 0.00 31,746.00
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00847J105 Total

35.50 0.000.009,400.000 Local 73,671.24

Base 0.00 35.50 0.00 73,671.24

REIT USD.0001008492100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AGREE REALTY CORP

900.000 NHIH Local 24.640600 0.00 9.00 0.00 22,185.541.000000

Base 24.640600 0.00 9.00 0.00 22,185.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 21.629300 0.00 11.00 0.00 47,595.461.000000

Base 21.629300 0.00 11.00 0.00 47,595.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 22.260000 0.00 0.00 0.00 48,972.001.000000

Base 22.260000 0.00 0.00 0.00 48,972.00

008492100 Total

20.00 0.000.005,300.000 Local 118,753.00

Base 0.00 20.00 0.00 118,753.00

COMMON STOCK USD.06009128307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AIR METHODS CORP

100.000 NHIH Local 78.755000 0.00 1.00 0.00 7,876.501.000000

Base 78.755000 0.00 1.00 0.00 7,876.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 78.825000 0.00 9.00 0.00 70,951.501.000000

Base 78.825000 0.00 9.00 0.00 70,951.50

009128307 Total

10.00 0.000.001,000.000 Local 78,828.00

Base 0.00 10.00 0.00 78,828.00
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COMMON STOCK USD.0100912X302 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAIR LEASE CORP

700.000 NHDG Local 19.200000 0.00 0.00 0.00 13,440.001.000000

Base 19.200000 0.00 0.00 0.00 13,440.00

COMMON STOCK USD1.009158106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAIR PRODUCTS + CHEMICALS INC

1,800.000 NHIH Local 85.540000 0.00 0.00 0.00 153,972.001.000000

Base 85.540000 0.00 0.00 0.00 153,972.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 81.860000 0.00 3.00 0.00 16,375.001.000000

Base 81.860000 0.00 3.00 0.00 16,375.00

009158106 Total

3.00 0.000.002,000.000 Local 170,347.00

Base 0.00 3.00 0.00 170,347.00

COMMON STOCK USD.0100922R105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AIR TRANSPORT SERVICES GROUP

1,416.000 NHIH Local 5.354400 0.00 14.16 0.00 7,595.991.000000

Base 5.354400 0.00 14.16 0.00 7,595.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,384.000 NHIH Local 5.312801 0.00 33.84 0.00 18,012.361.000000

Base 5.312801 0.00 33.84 0.00 18,012.36

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,100.000 NHDG Local 4.071200 0.00 60.50 0.00 49,322.021.000000

Base 4.071200 0.00 60.50 0.00 49,322.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,100.000 NHHZ Local 4.890000 0.00 0.00 0.00 59,169.001.000000

Base 4.890000 0.00 0.00 0.00 59,169.00
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00922R105 Total

108.50 0.000.0029,000.000 Local 134,099.37

Base 0.00 108.50 0.00 134,099.37

COMMON STOCK USD.01009363102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAIRGAS INC

600.000 NHIH Local 72.680000 0.00 0.00 0.00 43,608.001.000000

Base 72.680000 0.00 0.00 0.00 43,608.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHDZ Local 77.109400 0.00 36.00 0.00 138,832.921.000000

Base 77.109400 0.00 36.00 0.00 138,832.92

009363102 Total

36.00 0.000.002,400.000 Local 182,440.92

Base 0.00 36.00 0.00 182,440.92

COMMON STOCK USD.0100971T101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAKAMAI TECHNOLOGIES INC

1,600.000 NHIH Local 29.130000 0.00 0.00 0.00 46,608.001.000000

Base 29.130000 0.00 0.00 0.00 46,608.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 26.837500 0.00 6.00 0.00 10,741.001.000000

Base 26.837500 0.00 6.00 0.00 10,741.00

00971T101 Total

6.00 0.000.002,000.000 Local 57,349.00

Base 0.00 6.00 0.00 57,349.00

COMMON STOCK NPV009728106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAKORN INC

5,000.000 NHIH Local 9.230000 0.00 50.00 0.00 46,200.001.000000

Base 9.230000 0.00 50.00 0.00 46,200.00
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29 Nov 2011 02 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

7,790.000 NHHO Local 10.291700 0.00 233.70 0.00 80,406.041.000000

Base 10.291700 0.00 233.70 0.00 80,406.04

30 Nov 2011 05 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

13,690.000 NHHO Local 10.672600 0.00 410.70 0.00 146,518.591.000000

Base 10.672600 0.00 410.70 0.00 146,518.59

01 Dec 2011 06 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

6,290.000 NHHO Local 10.826400 0.00 188.70 0.00 68,286.761.000000

Base 10.826400 0.00 188.70 0.00 68,286.76

02 Dec 2011 07 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

9,620.000 NHHO Local 10.914500 0.00 288.60 0.00 105,286.091.000000

Base 10.914500 0.00 288.60 0.00 105,286.09

05 Dec 2011 08 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

8,550.000 NHHO Local 10.931800 0.00 256.50 0.00 93,723.391.000000

Base 10.931800 0.00 256.50 0.00 93,723.39

009728106 Total

1,428.20 0.000.0050,940.000 Local 540,420.87

Base 0.00 1,428.20 0.00 540,420.87

COMMON STOCK USD.1011311107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALAMO GROUP INC

600.000 NHIH Local 27.269200 0.00 6.00 0.00 16,367.521.000000

Base 27.269200 0.00 6.00 0.00 16,367.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 20.396200 0.00 6.50 0.00 26,521.561.000000

Base 20.396200 0.00 6.50 0.00 26,521.56
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 21.410000 0.00 0.00 0.00 27,833.001.000000

Base 21.410000 0.00 0.00 0.00 27,833.00

011311107 Total

12.50 0.000.003,200.000 Local 70,722.08

Base 0.00 12.50 0.00 70,722.08

COMMON STOCK USD1.011659109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCALASKA AIR GROUP INC

600.000 NHIH Local 66.850000 0.00 6.00 0.00 40,116.001.000000

Base 66.850000 0.00 6.00 0.00 40,116.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 66.679800 0.00 26.00 0.00 173,393.481.000000

Base 66.679800 0.00 26.00 0.00 173,393.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,600.000 NHDG Local 52.694600 0.00 38.00 0.00 400,516.961.000000

Base 52.694600 0.00 38.00 0.00 400,516.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHZ Local 60.040000 0.00 0.00 0.00 456,304.001.000000

Base 60.040000 0.00 0.00 0.00 456,304.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 68.620000 0.00 1.50 0.00 6,863.501.000000

Base 68.620000 0.00 1.50 0.00 6,863.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 75.095600 0.00 1.50 0.00 7,511.061.000000

Base 75.095600 0.00 1.50 0.00 7,511.06
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011659109 Total

73.00 0.000.0018,600.000 Local 1,084,705.00

Base 0.00 73.00 0.00 1,084,705.00

COMMON STOCK USD.0101167P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALASKA COMM SYSTEMS GROUP

400.000 NHIH Local 5.012500 0.00 4.00 0.00 2,009.001.000000

Base 5.012500 0.00 4.00 0.00 2,009.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,100.000 NHIH Local 5.004700 0.00 31.00 0.00 15,545.571.000000

Base 5.004700 0.00 31.00 0.00 15,545.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 4.966700 0.00 6.00 0.00 2,986.021.000000

Base 4.966700 0.00 6.00 0.00 2,986.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 5.859600 0.00 41.50 0.00 48,676.181.000000

Base 5.859600 0.00 41.50 0.00 48,676.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHZ Local 6.225000 0.00 0.00 0.00 51,667.501.000000

Base 6.225000 0.00 0.00 0.00 51,667.50

01167P101 Total

82.50 0.000.0020,700.000 Local 120,884.27

Base 0.00 82.50 0.00 120,884.27

COMMON STOCK012348108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALBANY INTL CORP CL A

200.000 NHIH Local 23.145000 0.00 2.00 0.00 4,631.001.000000

Base 23.145000 0.00 2.00 0.00 4,631.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 23.315000 0.00 23.00 0.00 53,647.501.000000

Base 23.315000 0.00 23.00 0.00 53,647.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 17.605700 0.00 24.50 0.00 86,292.431.000000

Base 17.605700 0.00 24.50 0.00 86,292.43

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 19.760000 0.00 0.00 0.00 96,824.001.000000

Base 19.760000 0.00 0.00 0.00 96,824.00

012348108 Total

49.50 0.000.0012,300.000 Local 241,394.93

Base 0.00 49.50 0.00 241,394.93

COMMON STOCK USD.01012423109 28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.ALBANY MOLECULAR RESEARCH

2,400.000 NHIH Local 2.154400 0.00 24.00 0.00 5,194.561.000000

Base 2.154400 0.00 24.00 0.00 5,194.56

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 2.972200 0.00 24.50 0.00 14,588.281.000000

Base 2.972200 0.00 24.50 0.00 14,588.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 3.000000 0.00 0.00 0.00 14,700.001.000000

Base 3.000000 0.00 0.00 0.00 14,700.00

012423109 Total

48.50 0.000.0012,200.000 Local 34,482.84

Base 0.00 48.50 0.00 34,482.84
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COMMON STOCK USD.01012653101 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.ALBEMARLE CORP

200.000 NHEU Local 53.630000 0.00 3.00 0.00 10,729.001.000000

Base 53.630000 0.00 3.00 0.00 10,729.00

COMMON STOCK USD1.013817101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALCOA INC

19,100.000 NHDG Local 9.570000 0.00 0.00 0.00 182,787.001.000000

Base 9.570000 0.00 0.00 0.00 182,787.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHIH Local 10.380000 0.00 0.00 0.00 95,496.001.000000

Base 10.380000 0.00 0.00 0.00 95,496.00

013817101 Total

0.00 0.000.0028,300.000 Local 278,283.00

Base 0.00 0.00 0.00 278,283.00

COMMON STOCK NPV014482103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALEXANDER + BALDWIN INC

700.000 NHDG Local 36.530000 0.00 0.00 0.00 25,571.001.000000

Base 36.530000 0.00 0.00 0.00 25,571.00

COMMON STOCK01449J105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALERE INC

1,500.000 NHDG Local 19.650000 0.00 0.00 0.00 29,475.001.000000

Base 19.650000 0.00 0.00 0.00 29,475.00

REIT USD1.014752109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALEXANDER S INC

200.000 NHIH Local 412.770000 0.00 2.00 0.00 82,556.001.000000

Base 412.770000 0.00 2.00 0.00 82,556.00

REIT USD.01015271109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALEXANDRIA REAL ESTATE EQUIT

1,100.000 NHDG Local 61.390000 0.00 0.00 0.00 67,529.001.000000

Base 61.390000 0.00 0.00 0.00 67,529.00
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COMMON STOCK015351109 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.ALEXION PHARMACEUTICALS INC

300.000 NHEU Local 65.126700 0.00 4.50 0.00 19,542.511.000000

Base 65.126700 0.00 4.50 0.00 19,542.51

08 Dec 2011 13 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,132.000 NHIB Local 64.628000 0.00 11.32 0.00 73,170.221.000000

Base 64.628000 0.00 11.32 0.00 73,170.22

12 Dec 2011 15 Dec 2011 USD/DTC 0.02ABEL NOSER CORPORATION

3,129.000 NHIB Local 64.843200 0.00 62.58 0.00 202,956.951.000000

Base 64.843200 0.00 62.58 0.00 202,956.95

015351109 Total

78.40 0.000.004,561.000 Local 295,669.68

Base 0.00 78.40 0.00 295,669.68

COMMON STOCK USD1.016230104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCALICO INC

100.000 NHIH Local 22.195000 0.00 1.00 0.00 2,220.501.000000

Base 22.195000 0.00 1.00 0.00 2,220.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 21.814400 0.00 2.00 0.00 4,364.881.000000

Base 21.814400 0.00 2.00 0.00 4,364.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 20.465000 0.00 2.00 0.00 8,188.001.000000

Base 20.465000 0.00 2.00 0.00 8,188.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHZ Local 21.330000 0.00 0.00 0.00 8,532.001.000000

Base 21.330000 0.00 0.00 0.00 8,532.00
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016230104 Total

5.00 0.000.001,100.000 Local 23,305.38

Base 0.00 5.00 0.00 23,305.38

COMMON STOCK016255101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALIGN TECHNOLOGY INC

2,800.000 NHIH Local 22.859100 0.00 28.00 0.00 64,033.481.000000

Base 22.859100 0.00 28.00 0.00 64,033.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 22.870000 0.00 4.00 0.00 9,152.001.000000

Base 22.870000 0.00 4.00 0.00 9,152.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 22.862000 0.00 23.00 0.00 52,605.601.000000

Base 22.862000 0.00 23.00 0.00 52,605.60

016255101 Total

55.00 0.000.005,500.000 Local 125,791.08

Base 0.00 55.00 0.00 125,791.08

.01699E947 24 Oct 2011 24 Oct 2011 USD/BOSCAPITAL CALLALINDA INFRASTRUCTURE

4,201,050.000 NHHB Local 1.000000 0.00 0.00 0.00 4,201,050.001.000000

Base 1.000000 0.00 0.00 0.00 4,201,050.00

28 Dec 2011 28 Dec 2011 USD/BOSCAPITAL CALL

570,141.000 NHHB Local 1.000000 0.00 0.00 0.00 570,141.001.000000

Base 1.000000 0.00 0.00 0.00 570,141.00

01699E947 Total

0.00 0.000.004,771,191.000 Local 4,771,191.00

Base 0.00 0.00 0.00 4,771,191.00
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01699M931 18 Oct 2011 18 Oct 2011 USD/BOSCAPITAL CALLALINDA INFRASTRUCTURE FUND II

19,617,166.000 NHHS Local 1.000000 0.00 0.00 0.00 19,617,166.001.000000

Base 1.000000 0.00 0.00 0.00 19,617,166.00

28 Dec 2011 28 Dec 2011 USD/BOSCAPITAL CALL

1,905,931.000 NHHS Local 1.000000 0.00 0.00 0.00 1,905,931.001.000000

Base 1.000000 0.00 0.00 0.00 1,905,931.00

01699M931 Total

0.00 0.000.0021,523,097.000 Local 21,523,097.00

Base 0.00 0.00 0.00 21,523,097.00

COMMON STOCK USD1.017175100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLEGHANY CORP

159.000 NHDG Local 288.500000 0.00 0.00 0.00 45,871.501.000000

Base 288.500000 0.00 0.00 0.00 45,871.50

COMMON STOCK USD.101741R102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLEGHENY TECHNOLOGIES INC

900.000 NHIH Local 49.680000 0.00 0.00 0.00 44,712.001.000000

Base 49.680000 0.00 0.00 0.00 44,712.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

560.000 NHDM Local 49.943900 0.00 8.40 0.00 27,976.981.000000

Base 49.943900 0.00 8.40 0.00 27,976.98

01741R102 Total

8.40 0.000.001,460.000 Local 72,688.98

Base 0.00 8.40 0.00 72,688.98

COMMON STOCK01748X102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCALLEGIANT TRAVEL CO

600.000 NHIH Local 51.025000 0.00 6.00 0.00 30,621.001.000000

Base 51.025000 0.00 6.00 0.00 30,621.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 50.881900 0.00 7.00 0.00 35,624.331.000000

Base 50.881900 0.00 7.00 0.00 35,624.33

01748X102 Total

13.00 0.000.001,300.000 Local 66,245.33

Base 0.00 13.00 0.00 66,245.33

COMMON STOCK USD.01018490102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLERGAN INC

2,600.000 NHIH Local 84.140000 0.00 0.00 0.00 218,764.001.000000

Base 84.140000 0.00 0.00 0.00 218,764.00

COMMON STOCK NPV018522300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALLETE INC

400.000 NHIH Local 38.631900 0.00 4.00 0.00 15,456.761.000000

Base 38.631900 0.00 4.00 0.00 15,456.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 38.520000 0.00 2.00 0.00 7,706.001.000000

Base 38.520000 0.00 2.00 0.00 7,706.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 38.742200 0.00 22.00 0.00 85,254.841.000000

Base 38.742200 0.00 22.00 0.00 85,254.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,100.000 NHDG Local 35.486100 0.00 35.50 0.00 251,986.811.000000

Base 35.486100 0.00 35.50 0.00 251,986.81

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHHZ Local 37.490000 0.00 0.00 0.00 266,179.001.000000

Base 37.490000 0.00 0.00 0.00 266,179.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 39.705000 0.00 3.00 0.00 7,944.001.000000

Base 39.705000 0.00 3.00 0.00 7,944.00

22 Dec 2011 28 Dec 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

7,773.000 NHEX Local 41.371300 0.00 310.92 0.00 321,890.031.000000

Base 41.371300 0.00 310.92 0.00 321,890.03

22 Dec 2011 28 Dec 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

12,290.000 NHHO Local 41.196300 0.00 368.70 0.00 506,671.231.000000

Base 41.196300 0.00 368.70 0.00 506,671.23

23 Dec 2011 29 Dec 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,386.000 NHEX Local 41.629000 0.00 55.44 0.00 57,753.231.000000

Base 41.629000 0.00 55.44 0.00 57,753.23

27 Dec 2011 30 Dec 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,258.000 NHEX Local 42.225100 0.00 50.32 0.00 53,169.501.000000

Base 42.225100 0.00 50.32 0.00 53,169.50

28 Dec 2011 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,442.000 NHEX Local 42.168800 0.00 137.68 0.00 145,282.691.000000

Base 42.168800 0.00 137.68 0.00 145,282.69

29 Dec 2011 OPEN USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,939.000 NHEX Local 42.406900 0.00 117.56 0.00 124,751.441.000000

Base 42.406900 0.00 117.56 0.00 124,751.44

30 Dec 2011 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

4,301.000 NHEX Local 42.309100 0.00 129.03 0.00 182,100.471.000000

Base 42.309100 0.00 129.03 0.00 182,100.47

018522300 Total

1,236.15 0.000.0050,589.000 Local 2,026,146.00

Base 0.00 1,236.15 0.00 2,026,146.00
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COMMON STOCK NPV018772103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALLIANCE ONE INTERNATIONAL

200.000 NHIH Local 2.802500 0.00 2.00 0.00 562.501.000000

Base 2.802500 0.00 2.00 0.00 562.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,600.000 NHIH Local 2.829000 0.00 76.00 0.00 21,576.401.000000

Base 2.829000 0.00 76.00 0.00 21,576.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,600.000 NHDG Local 2.296200 0.00 98.00 0.00 45,103.521.000000

Base 2.296200 0.00 98.00 0.00 45,103.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,600.000 NHHZ Local 2.350000 0.00 0.00 0.00 46,060.001.000000

Base 2.350000 0.00 0.00 0.00 46,060.00

018772103 Total

176.00 0.000.0047,000.000 Local 113,302.42

Base 0.00 176.00 0.00 113,302.42

COMMON STOCK USD.01018802108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLIANT ENERGY CORP

1,900.000 NHDG Local 38.680000 0.00 0.00 0.00 73,492.001.000000

Base 38.680000 0.00 0.00 0.00 73,492.00

COMMON STOCK USD.01018804104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLIANT TECHSYSTEMS INC

600.000 NHDG Local 54.510000 0.00 0.00 0.00 32,706.001.000000

Base 54.510000 0.00 0.00 0.00 32,706.00

COMMON STOCK USD1.019205103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALLIANCE FINANCIAL CORP

400.000 NHIH Local 29.492500 0.00 4.00 0.00 11,801.001.000000

Base 29.492500 0.00 4.00 0.00 11,801.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 28.375100 0.00 5.00 0.00 28,380.101.000000

Base 28.375100 0.00 5.00 0.00 28,380.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 29.970000 0.00 0.00 0.00 29,970.001.000000

Base 29.970000 0.00 0.00 0.00 29,970.00

019205103 Total

9.00 0.000.002,400.000 Local 70,151.10

Base 0.00 9.00 0.00 70,151.10

COMMON STOCK019777101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALLOS THERAPEUTICS INC

1,000.000 NHIH Local 1.455500 0.00 10.00 0.00 1,465.501.000000

Base 1.455500 0.00 10.00 0.00 1,465.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

5,500.000 NHIH Local 1.447700 0.00 55.00 0.00 8,017.351.000000

Base 1.447700 0.00 55.00 0.00 8,017.35

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 1.453300 0.00 6.00 0.00 877.981.000000

Base 1.453300 0.00 6.00 0.00 877.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 1.647300 0.00 17.50 0.00 5,783.051.000000

Base 1.647300 0.00 17.50 0.00 5,783.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 1.430000 0.00 0.00 0.00 5,005.001.000000

Base 1.430000 0.00 0.00 0.00 5,005.00
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019777101 Total

88.50 0.000.0014,100.000 Local 21,148.88

Base 0.00 88.50 0.00 21,148.88

COMMON STOCK USD.0101988P108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLSCRIPTS HEALTHCARE SOLUTI

800.000 NHDG Local 18.020000 0.00 0.00 0.00 14,416.001.000000

Base 18.020000 0.00 0.00 0.00 14,416.00

TE2 LP01999G980 05 Oct 2011 05 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE REAL EST PARTNER VI

42,794.000 NHEJ Local 1.000000 0.00 0.00 0.00 42,794.001.000000

Base 1.000000 0.00 0.00 0.00 42,794.00

13 Dec 2011 13 Dec 2011 USD/BOSCAPITAL CALL

353,192.000 NHEJ Local 1.000000 0.00 0.00 0.00 353,192.001.000000

Base 1.000000 0.00 0.00 0.00 353,192.00

19 Dec 2011 19 Dec 2011 USD/BOSCAPITAL CALL

47,940.000 NHEJ Local 1.000000 0.00 0.00 0.00 47,940.001.000000

Base 1.000000 0.00 0.00 0.00 47,940.00

01999G980 Total

0.00 0.000.00443,926.000 Local 443,926.00

Base 0.00 0.00 0.00 443,926.00

COMMON STOCK USD.01020002101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLSTATE CORP

9,900.000 NHDG Local 23.690000 0.00 0.00 0.00 234,531.001.000000

Base 23.690000 0.00 0.00 0.00 234,531.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHIH Local 26.490000 0.00 0.00 0.00 119,205.001.000000

Base 26.490000 0.00 0.00 0.00 119,205.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 26.087500 0.00 6.00 0.00 10,441.001.000000

Base 26.087500 0.00 6.00 0.00 10,441.00

020002101 Total

6.00 0.000.0014,800.000 Local 364,177.00

Base 0.00 6.00 0.00 364,177.00

COMMON STOCK USD.1020409108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COALMOST FAMILY INC

700.000 NHIH Local 15.244900 0.00 7.00 0.00 10,678.431.000000

Base 15.244900 0.00 7.00 0.00 10,678.43

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 15.281200 0.00 9.00 0.00 27,515.161.000000

Base 15.281200 0.00 9.00 0.00 27,515.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 18.240000 0.00 0.00 0.00 32,832.001.000000

Base 18.240000 0.00 0.00 0.00 32,832.00

020409108 Total

16.00 0.000.004,300.000 Local 71,025.59

Base 0.00 16.00 0.00 71,025.59

COMMON STOCK USD.0102043Q107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALNYLAM PHARMACEUTICALS INC

2,200.000 NHIH Local 6.813600 0.00 22.00 0.00 15,011.921.000000

Base 6.813600 0.00 22.00 0.00 15,011.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 6.805000 0.00 1.00 0.00 681.501.000000

Base 6.805000 0.00 1.00 0.00 681.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 6.752500 0.00 10.00 0.00 6,762.501.000000

Base 6.752500 0.00 10.00 0.00 6,762.50

02043Q107 Total

33.00 0.000.003,300.000 Local 22,455.92

Base 0.00 33.00 0.00 22,455.92

COMMON STOCK USD.01020520102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCALON USA ENERGY INC

1,000.000 NHIH Local 10.555000 0.00 10.00 0.00 10,565.001.000000

Base 10.555000 0.00 10.00 0.00 10,565.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 5.834500 0.00 5.00 0.00 5,839.501.000000

Base 5.834500 0.00 5.00 0.00 5,839.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 7.160000 0.00 0.00 0.00 7,160.001.000000

Base 7.160000 0.00 0.00 0.00 7,160.00

020520102 Total

15.00 0.000.003,000.000 Local 23,564.50

Base 0.00 15.00 0.00 23,564.50

COMMON STOCK USD.0102076X102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALPHA NATURAL RESOURCES INC

1,800.000 NHDG Local 17.690000 0.00 0.00 0.00 31,842.001.000000

Base 17.690000 0.00 0.00 0.00 31,842.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,640.000 NHDM Local 20.801800 0.00 54.60 0.00 75,773.151.000000

Base 20.801800 0.00 54.60 0.00 75,773.15
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHIH Local 25.860000 0.00 0.00 0.00 62,064.001.000000

Base 25.860000 0.00 0.00 0.00 62,064.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHDM Local 24.193400 0.00 27.00 0.00 43,575.121.000000

Base 24.193400 0.00 27.00 0.00 43,575.12

02076X102 Total

81.60 0.000.009,640.000 Local 213,254.27

Base 0.00 81.60 0.00 213,254.27

COMMON STOCK02081G102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALPHATEC HOLDINGS INC

4,900.000 NHIH Local 2.000200 0.00 49.00 0.00 9,849.981.000000

Base 2.000200 0.00 49.00 0.00 9,849.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,100.000 NHDG Local 1.973600 0.00 60.50 0.00 23,941.061.000000

Base 1.973600 0.00 60.50 0.00 23,941.06

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,100.000 NHHZ Local 2.320000 0.00 0.00 0.00 28,072.001.000000

Base 2.320000 0.00 0.00 0.00 28,072.00

02081G102 Total

109.50 0.000.0029,100.000 Local 61,863.04

Base 0.00 109.50 0.00 61,863.04

020993945 24 Jul 2009 27 Jul 2009 USD/NYCSTATE STREET BANK AND TRUSTALPHA MEDIA GROUP HOLDINGS INC

1,040.000 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00



Prepared by State StreetPage 530

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 STOCK021441100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALTERA CORP

2,800.000 NHIH Local 37.220000 0.00 0.00 0.00 104,216.001.000000

Base 37.220000 0.00 0.00 0.00 104,216.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 34.250000 0.00 6.00 0.00 13,706.001.000000

Base 34.250000 0.00 6.00 0.00 13,706.00

021441100 Total

6.00 0.000.003,200.000 Local 117,922.00

Base 0.00 6.00 0.00 117,922.00

COMMON STOCK02208R106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COALTRA HOLDINGS INC

2,400.000 NHIH Local 17.306300 0.00 24.00 0.00 41,559.121.000000

Base 17.306300 0.00 24.00 0.00 41,559.12

COMMON STOCK02209S103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALTRIA GROUP INC

10,400.000 NHDG Local 26.810000 0.00 0.00 0.00 278,824.001.000000

Base 26.810000 0.00 0.00 0.00 278,824.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 27.280000 0.00 9.00 0.00 16,377.001.000000

Base 27.280000 0.00 9.00 0.00 16,377.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,000.000 NHIH Local 27.620000 0.00 0.00 0.00 497,160.001.000000

Base 27.620000 0.00 0.00 0.00 497,160.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHEU Local 29.381300 0.00 12.00 0.00 23,517.041.000000

Base 29.381300 0.00 12.00 0.00 23,517.04
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02209S103 Total

21.00 0.000.0029,800.000 Local 815,878.04

Base 0.00 21.00 0.00 815,878.04

COMMON STOCK USD.01023135106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMAZON.COM INC

3,147.000 NHIH Local 218.930000 0.00 0.00 0.00 688,972.711.000000

Base 218.930000 0.00 0.00 0.00 688,972.71

19 Dec 2011 22 Dec 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

189.000 NHEU Local 181.327000 0.00 2.83 0.00 34,273.631.000000

Base 181.327000 0.00 2.83 0.00 34,273.63

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

298.000 NHDM Local 175.096600 0.00 4.47 0.00 52,183.261.000000

Base 175.096600 0.00 4.47 0.00 52,183.26

023135106 Total

7.30 0.000.003,634.000 Local 775,429.60

Base 0.00 7.30 0.00 775,429.60

COMMON STOCK USD.01023177108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMBASSADORS GROUP INC

900.000 NHIH Local 4.496400 0.00 9.00 0.00 4,055.761.000000

Base 4.496400 0.00 9.00 0.00 4,055.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 4.540000 0.00 2.00 0.00 910.001.000000

Base 4.540000 0.00 2.00 0.00 910.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 4.506000 0.00 5.00 0.00 2,258.001.000000

Base 4.506000 0.00 5.00 0.00 2,258.00
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 5.641500 0.00 15.00 0.00 16,939.501.000000

Base 5.641500 0.00 15.00 0.00 16,939.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 5.870000 0.00 0.00 0.00 17,610.001.000000

Base 5.870000 0.00 0.00 0.00 17,610.00

023177108 Total

31.00 0.000.007,600.000 Local 41,773.26

Base 0.00 31.00 0.00 41,773.26

COMMON STOCK USD.0102341W103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAMCOL INTERNATIONAL CORP

2,200.000 NHIH Local 30.517500 0.00 22.00 0.00 67,160.501.000000

Base 30.517500 0.00 22.00 0.00 67,160.50

COMMON STOCK023436108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMEDISYS INC

400.000 NHIH Local 11.608800 0.00 4.00 0.00 4,647.521.000000

Base 11.608800 0.00 4.00 0.00 4,647.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,200.000 NHIH Local 11.585700 0.00 22.00 0.00 25,510.541.000000

Base 11.585700 0.00 22.00 0.00 25,510.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 10.554100 0.00 34.00 0.00 71,801.881.000000

Base 10.554100 0.00 34.00 0.00 71,801.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 12.350000 0.00 0.00 0.00 83,980.001.000000

Base 12.350000 0.00 0.00 0.00 83,980.00
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023436108 Total

60.00 0.000.0016,200.000 Local 185,939.94

Base 0.00 60.00 0.00 185,939.94

COMMON STOCK USD.25023586100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERCO

300.000 NHIH Local 79.153300 0.00 3.00 0.00 23,748.991.000000

Base 79.153300 0.00 3.00 0.00 23,748.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 79.081300 0.00 5.00 0.00 39,545.651.000000

Base 79.081300 0.00 5.00 0.00 39,545.65

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 62.611100 0.00 9.50 0.00 118,970.591.000000

Base 62.611100 0.00 9.50 0.00 118,970.59

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 67.190000 0.00 0.00 0.00 127,661.001.000000

Base 67.190000 0.00 0.00 0.00 127,661.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 73.890000 0.00 1.50 0.00 7,390.501.000000

Base 73.890000 0.00 1.50 0.00 7,390.50

023586100 Total

19.00 0.000.004,700.000 Local 317,316.73

Base 0.00 19.00 0.00 317,316.73

COMMON STOCK USD.01023608102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMEREN CORPORATION

4,500.000 NHDG Local 29.770000 0.00 0.00 0.00 133,965.001.000000

Base 29.770000 0.00 0.00 0.00 133,965.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHIH Local 32.450000 0.00 0.00 0.00 68,145.001.000000

Base 32.450000 0.00 0.00 0.00 68,145.00

023608102 Total

0.00 0.000.006,600.000 Local 202,110.00

Base 0.00 0.00 0.00 202,110.00

COMMON STOCK02361E108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERESCO INC CL A

100.000 NHIH Local 10.900000 0.00 1.00 0.00 1,091.001.000000

Base 10.900000 0.00 1.00 0.00 1,091.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 10.870000 0.00 2.00 0.00 2,176.001.000000

Base 10.870000 0.00 2.00 0.00 2,176.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 10.966200 0.00 13.00 0.00 14,269.061.000000

Base 10.966200 0.00 13.00 0.00 14,269.06

02361E108 Total

16.00 0.000.001,600.000 Local 17,536.06

Base 0.00 16.00 0.00 17,536.06

REIT024013104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN ASSETS TRUST INC

1,700.000 NHIH Local 21.515600 0.00 17.00 0.00 36,593.521.000000

Base 21.515600 0.00 17.00 0.00 36,593.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 21.318300 0.00 12.00 0.00 25,593.961.000000

Base 21.318300 0.00 12.00 0.00 25,593.96
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 17.041300 0.00 2.00 0.00 6,818.521.000000

Base 17.041300 0.00 2.00 0.00 6,818.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHZ Local 17.760000 0.00 0.00 0.00 7,104.001.000000

Base 17.760000 0.00 0.00 0.00 7,104.00

024013104 Total

31.00 0.000.003,700.000 Local 76,110.00

Base 0.00 31.00 0.00 76,110.00

COMMON STOCK USD.01024061103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAMERICAN AXLE + MFG HOLDINGS

6,000.000 NHIH Local 8.931500 0.00 60.00 0.00 53,649.001.000000

Base 8.931500 0.00 60.00 0.00 53,649.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,100.000 NHDG Local 7.167400 0.00 60.50 0.00 86,786.041.000000

Base 7.167400 0.00 60.50 0.00 86,786.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,100.000 NHHZ Local 8.650000 0.00 0.00 0.00 104,665.001.000000

Base 8.650000 0.00 0.00 0.00 104,665.00

024061103 Total

120.50 0.000.0030,200.000 Local 245,100.04

Base 0.00 120.50 0.00 245,100.04

REIT USD.01024835100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN CAMPUS COMMUNITIES

5,149.000 NHIH Local 39.030000 0.00 51.49 0.00 201,016.961.000000

Base 39.030000 0.00 51.49 0.00 201,016.96
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 38.995000 0.00 5.00 0.00 19,502.501.000000

Base 38.995000 0.00 5.00 0.00 19,502.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

151.000 NHIH Local 39.163400 0.00 1.51 0.00 5,915.181.000000

Base 39.163400 0.00 1.51 0.00 5,915.18

28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

300.000 NHIH Local 37.893300 0.00 4.05 0.00 11,372.041.000000

Base 37.893300 0.00 4.05 0.00 11,372.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,700.000 NHDG Local 36.118900 0.00 43.50 0.00 314,277.931.000000

Base 36.118900 0.00 43.50 0.00 314,277.93

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHHZ Local 38.820000 0.00 0.00 0.00 337,734.001.000000

Base 38.820000 0.00 0.00 0.00 337,734.00

024835100 Total

105.55 0.000.0023,500.000 Local 889,818.61

Base 0.00 105.55 0.00 889,818.61

REIT USD.0102503X105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN CAPITAL AGENCY CORP

3,300.000 NHDG Local 27.100000 0.00 0.00 0.00 89,430.001.000000

Base 27.100000 0.00 0.00 0.00 89,430.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,600.000 NHHY Local 28.974200 0.00 39.00 0.00 75,371.921.000000

Base 28.974200 0.00 39.00 0.00 75,371.92
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02503X105 Total

39.00 0.000.005,900.000 Local 164,801.92

Base 0.00 39.00 0.00 164,801.92

COMMON STOCK USD.0102503Y103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN CAPITAL LTD

6,300.000 NHDG Local 6.820000 0.00 0.00 0.00 42,966.001.000000

Base 6.820000 0.00 0.00 0.00 42,966.00

REIT02504A104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN CAPITAL MORTGAGE IN

700.000 NHIH Local 17.537900 0.00 7.00 0.00 12,283.531.000000

Base 17.537900 0.00 7.00 0.00 12,283.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 15.869800 0.00 7.50 0.00 23,812.201.000000

Base 15.869800 0.00 7.50 0.00 23,812.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 16.460000 0.00 0.00 0.00 24,690.001.000000

Base 16.460000 0.00 0.00 0.00 24,690.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHZ Local 16.540300 0.00 13.50 0.00 14,899.771.000000

Base 16.540300 0.00 13.50 0.00 14,899.77

02504A104 Total

28.00 0.000.004,600.000 Local 75,685.50

Base 0.00 28.00 0.00 75,685.50

COMMON STOCK USD.01025353103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAMERICAN DENTAL PARTNERS INC

1,400.000 NHIH Local 18.680000 0.00 14.00 0.00 26,166.001.000000

Base 18.680000 0.00 14.00 0.00 26,166.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 9.308600 0.00 17.00 0.00 31,666.241.000000

Base 9.308600 0.00 17.00 0.00 31,666.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 9.470000 0.00 0.00 0.00 32,198.001.000000

Base 9.470000 0.00 0.00 0.00 32,198.00

025353103 Total

31.00 0.000.008,200.000 Local 90,030.24

Base 0.00 31.00 0.00 90,030.24

COMMON STOCK USD6.5025537101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN ELECTRIC POWER

9,200.000 NHDG Local 38.020000 0.00 0.00 0.00 349,784.001.000000

Base 38.020000 0.00 0.00 0.00 349,784.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHIH Local 39.070000 0.00 0.00 0.00 160,187.001.000000

Base 39.070000 0.00 0.00 0.00 160,187.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 39.260000 0.00 4.50 0.00 11,782.501.000000

Base 39.260000 0.00 4.50 0.00 11,782.50

025537101 Total

4.50 0.000.0013,600.000 Local 521,753.50

Base 0.00 4.50 0.00 521,753.50

COMMON STOCK USD.0102553E106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN EAGLE OUTFITTERS

3,400.000 NHDG Local 11.720000 0.00 0.00 0.00 39,848.001.000000

Base 11.720000 0.00 0.00 0.00 39,848.00
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COMMON STOCK USD1.025676206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN EQUITY INVT LIFE HL

1,100.000 NHIH Local 11.203500 0.00 11.00 0.00 12,334.851.000000

Base 11.203500 0.00 11.00 0.00 12,334.85

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,200.000 NHIH Local 11.272000 0.00 42.00 0.00 47,384.401.000000

Base 11.272000 0.00 42.00 0.00 47,384.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,500.000 NHDG Local 8.260900 0.00 67.50 0.00 111,589.651.000000

Base 8.260900 0.00 67.50 0.00 111,589.65

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,500.000 NHHZ Local 9.420000 0.00 0.00 0.00 127,170.001.000000

Base 9.420000 0.00 0.00 0.00 127,170.00

025676206 Total

120.50 0.000.0032,300.000 Local 298,478.90

Base 0.00 120.50 0.00 298,478.90

COMMON STOCK USD.2025816109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN EXPRESS CO

7,700.000 NHDG Local 44.900000 0.00 0.00 0.00 345,730.001.000000

Base 44.900000 0.00 0.00 0.00 345,730.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,000.000 NHIH Local 49.450000 0.00 0.00 0.00 445,050.001.000000

Base 49.450000 0.00 0.00 0.00 445,050.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

470.000 NHDM Local 48.453200 0.00 7.05 0.00 22,780.051.000000

Base 48.453200 0.00 7.05 0.00 22,780.05
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 46.246700 0.00 4.50 0.00 13,878.511.000000

Base 46.246700 0.00 4.50 0.00 13,878.51

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 46.288100 0.00 4.50 0.00 13,890.931.000000

Base 46.288100 0.00 4.50 0.00 13,890.93

025816109 Total

16.05 0.000.0017,770.000 Local 841,329.49

Base 0.00 16.05 0.00 841,329.49

COMMON STOCK NPV025932104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN FINANCIAL GROUP INC

1,600.000 NHDG Local 31.070000 0.00 0.00 0.00 49,712.001.000000

Base 31.070000 0.00 0.00 0.00 49,712.00

COMMON STOCK USD1.026375105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN GREETINGS CORP CL A

1,300.000 NHIH Local 16.329600 0.00 13.00 0.00 21,241.481.000000

Base 16.329600 0.00 13.00 0.00 21,241.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 16.365000 0.00 3.00 0.00 4,912.501.000000

Base 16.365000 0.00 3.00 0.00 4,912.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 16.330500 0.00 20.00 0.00 32,681.001.000000

Base 16.330500 0.00 20.00 0.00 32,681.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,500.000 NHDG Local 17.315000 0.00 42.50 0.00 147,220.001.000000

Base 17.315000 0.00 42.50 0.00 147,220.00
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,500.000 NHHZ Local 17.300000 0.00 0.00 0.00 147,050.001.000000

Base 17.300000 0.00 0.00 0.00 147,050.00

026375105 Total

78.50 0.000.0020,600.000 Local 353,104.98

Base 0.00 78.50 0.00 353,104.98

COMMON STOCK USD2.5026874784 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN INTERNATIONAL GROUP

7,900.000 NHDG Local 21.950000 0.00 0.00 0.00 173,405.001.000000

Base 21.950000 0.00 0.00 0.00 173,405.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHIH Local 23.540000 0.00 0.00 0.00 89,452.001.000000

Base 23.540000 0.00 0.00 0.00 89,452.00

026874784 Total

0.00 0.000.0011,700.000 Local 262,857.00

Base 0.00 0.00 0.00 262,857.00

COMMON STOCK USD1.028591105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN NATIONAL INSURANCE

200.000 NHDG Local 69.250000 0.00 0.00 0.00 13,850.001.000000

Base 69.250000 0.00 0.00 0.00 13,850.00

COMMON STOCK USD.0102913V103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN PUBLIC EDUCATION

300.000 NHIH Local 37.201700 0.00 3.00 0.00 11,163.511.000000

Base 37.201700 0.00 3.00 0.00 11,163.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 36.956100 0.00 13.00 0.00 48,055.931.000000

Base 36.956100 0.00 13.00 0.00 48,055.93
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02913V103 Total

16.00 0.000.001,600.000 Local 59,219.44

Base 0.00 16.00 0.00 59,219.44

COMMON STOCK USD.0102916P103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAMERICAN RAILCAR INDUSTRIES

900.000 NHIH Local 24.660000 0.00 9.00 0.00 22,203.001.000000

Base 24.660000 0.00 9.00 0.00 22,203.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 15.308600 0.00 10.50 0.00 32,158.561.000000

Base 15.308600 0.00 10.50 0.00 32,158.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 18.480000 0.00 0.00 0.00 38,808.001.000000

Base 18.480000 0.00 0.00 0.00 38,808.00

02916P103 Total

19.50 0.000.005,100.000 Local 93,169.56

Base 0.00 19.50 0.00 93,169.56

COMMON STOCK029263100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN REPROGRAPHICS CO

200.000 NHIH Local 4.545000 0.00 2.00 0.00 911.001.000000

Base 4.545000 0.00 2.00 0.00 911.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 4.497800 0.00 9.00 0.00 4,057.021.000000

Base 4.497800 0.00 9.00 0.00 4,057.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,200.000 NHIH Local 4.491800 0.00 22.00 0.00 9,903.961.000000

Base 4.491800 0.00 22.00 0.00 9,903.96
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,100.000 NHDG Local 3.298500 0.00 35.50 0.00 23,454.851.000000

Base 3.298500 0.00 35.50 0.00 23,454.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHHZ Local 3.850000 0.00 0.00 0.00 27,335.001.000000

Base 3.850000 0.00 0.00 0.00 27,335.00

029263100 Total

68.50 0.000.0017,500.000 Local 65,661.83

Base 0.00 68.50 0.00 65,661.83

COMMON STOCK029429107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN SCIENCE + ENGINEERI

800.000 NHIH Local 74.612500 0.00 8.00 0.00 59,698.001.000000

Base 74.612500 0.00 8.00 0.00 59,698.00

COMMON STOCK USD.1029683109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN SOFTWARE INC CL A

400.000 NHIH Local 8.702800 0.00 4.00 0.00 3,485.121.000000

Base 8.702800 0.00 4.00 0.00 3,485.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 8.844100 0.00 16.00 0.00 14,166.561.000000

Base 8.844100 0.00 16.00 0.00 14,166.56

029683109 Total

20.00 0.000.002,000.000 Local 17,651.68

Base 0.00 20.00 0.00 17,651.68

COMMON STOCK NPV029899101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN STATES WATER CO

300.000 NHIH Local 35.413300 0.00 3.00 0.00 10,626.991.000000

Base 35.413300 0.00 3.00 0.00 10,626.99
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 35.361700 0.00 3.00 0.00 10,611.511.000000

Base 35.361700 0.00 3.00 0.00 10,611.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 35.452700 0.00 11.00 0.00 39,008.971.000000

Base 35.452700 0.00 11.00 0.00 39,008.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 32.781200 0.00 20.50 0.00 134,423.421.000000

Base 32.781200 0.00 20.50 0.00 134,423.42

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 34.850000 0.00 0.00 0.00 142,885.001.000000

Base 34.850000 0.00 0.00 0.00 142,885.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 35.370000 0.00 1.50 0.00 3,538.501.000000

Base 35.370000 0.00 1.50 0.00 3,538.50

029899101 Total

39.00 0.000.0010,000.000 Local 341,094.39

Base 0.00 39.00 0.00 341,094.39

COMMON STOCK USD.01029912201 04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANYAMERICAN TOWER CORP CL A

1,800.000 NHEY Local 52.756400 0.00 36.00 0.00 94,997.521.000000

Base 52.756400 0.00 36.00 0.00 94,997.52

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHIH Local 57.360000 0.00 0.00 0.00 195,024.001.000000

Base 57.360000 0.00 0.00 0.00 195,024.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 57.690000 0.00 3.00 0.00 11,541.001.000000

Base 57.690000 0.00 3.00 0.00 11,541.00

029912201 Total

39.00 0.000.005,400.000 Local 301,562.52

Base 0.00 39.00 0.00 301,562.52

COMMON STOCK USD.01030111108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAMERICAN SUPERCONDUCTOR CORP

4,000.000 NHIH Local 4.061600 0.00 40.00 0.00 16,286.401.000000

Base 4.061600 0.00 40.00 0.00 16,286.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,300.000 NHDG Local 3.496500 0.00 51.50 0.00 36,065.451.000000

Base 3.496500 0.00 51.50 0.00 36,065.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHZ Local 4.150000 0.00 0.00 0.00 42,745.001.000000

Base 4.150000 0.00 0.00 0.00 42,745.00

030111108 Total

91.50 0.000.0024,600.000 Local 95,096.85

Base 0.00 91.50 0.00 95,096.85

COMMON STOCK USD.1030371108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAMERICAN VANGUARD CORP

500.000 NHIH Local 11.650000 0.00 5.00 0.00 5,830.001.000000

Base 11.650000 0.00 5.00 0.00 5,830.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 11.753300 0.00 15.00 0.00 17,644.951.000000

Base 11.753300 0.00 15.00 0.00 17,644.95
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 10.966100 0.00 20.50 0.00 44,981.511.000000

Base 10.966100 0.00 20.50 0.00 44,981.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 11.600000 0.00 0.00 0.00 47,560.001.000000

Base 11.600000 0.00 0.00 0.00 47,560.00

030371108 Total

40.50 0.000.0010,200.000 Local 116,016.46

Base 0.00 40.50 0.00 116,016.46

COMMON STOCK USD.01030420103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN WATER WORKS CO INC

3,200.000 NHDG Local 30.180000 0.00 0.00 0.00 96,576.001.000000

Base 30.180000 0.00 0.00 0.00 96,576.00

COMMON STOCK NPV030506109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN WOODMARK CORP

400.000 NHIH Local 13.253800 0.00 4.00 0.00 5,305.521.000000

Base 13.253800 0.00 4.00 0.00 5,305.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

500.000 NHIH Local 13.230000 0.00 5.00 0.00 6,620.001.000000

Base 13.230000 0.00 5.00 0.00 6,620.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 12.395400 0.00 10.50 0.00 26,040.841.000000

Base 12.395400 0.00 10.50 0.00 26,040.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 13.740000 0.00 0.00 0.00 28,854.001.000000

Base 13.740000 0.00 0.00 0.00 28,854.00
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030506109 Total

19.50 0.000.005,100.000 Local 66,820.36

Base 0.00 19.50 0.00 66,820.36

COMMON STOCK USD.0103062T105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICA S CAR MART INC

800.000 NHIH Local 33.334800 0.00 8.00 0.00 26,675.841.000000

Base 33.334800 0.00 8.00 0.00 26,675.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 26.873300 0.00 4.50 0.00 24,190.471.000000

Base 26.873300 0.00 4.50 0.00 24,190.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 29.880000 0.00 0.00 0.00 26,892.001.000000

Base 29.880000 0.00 0.00 0.00 26,892.00

03062T105 Total

12.50 0.000.002,600.000 Local 77,758.31

Base 0.00 12.50 0.00 77,758.31

COMMON STOCK NPV03070L300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERIGON INC

1,400.000 NHIH Local 15.457900 0.00 14.00 0.00 21,655.061.000000

Base 15.457900 0.00 14.00 0.00 21,655.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 15.420000 0.00 3.00 0.00 4,629.001.000000

Base 15.420000 0.00 3.00 0.00 4,629.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 15.373300 0.00 3.00 0.00 4,614.991.000000

Base 15.373300 0.00 3.00 0.00 4,614.99
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03070L300 Total

20.00 0.000.002,000.000 Local 30,899.05

Base 0.00 20.00 0.00 30,899.05

COMMON STOCK USD.0103070Q101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERISTAR CASINOS INC

500.000 NHIH Local 17.729100 0.00 5.00 0.00 8,869.551.000000

Base 17.729100 0.00 5.00 0.00 8,869.55

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 17.705000 0.00 1.00 0.00 1,771.501.000000

Base 17.705000 0.00 1.00 0.00 1,771.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 17.808200 0.00 23.00 0.00 40,981.861.000000

Base 17.808200 0.00 23.00 0.00 40,981.86

03070Q101 Total

29.00 0.000.002,900.000 Local 51,622.91

Base 0.00 29.00 0.00 51,622.91

COMMON STOCK USD2.5030710107 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AMERON INTERNATIONAL CORP

2,100.000 NHDG Local 84.969300 0.00 10.50 0.00 178,446.031.000000

Base 84.969300 0.00 10.50 0.00 178,446.03

COMMON STOCK USD.0103071H100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAMERISAFE INC

100.000 NHIH Local 23.480000 0.00 1.00 0.00 2,349.001.000000

Base 23.480000 0.00 1.00 0.00 2,349.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 23.382200 0.00 15.00 0.00 35,088.301.000000

Base 23.382200 0.00 15.00 0.00 35,088.30
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 19.081000 0.00 20.00 0.00 76,344.001.000000

Base 19.081000 0.00 20.00 0.00 76,344.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 20.230000 0.00 0.00 0.00 80,920.001.000000

Base 20.230000 0.00 0.00 0.00 80,920.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHZ Local 20.792000 0.00 7.50 0.00 10,403.501.000000

Base 20.792000 0.00 7.50 0.00 10,403.50

03071H100 Total

43.50 0.000.0010,100.000 Local 205,104.80

Base 0.00 43.50 0.00 205,104.80

COMMON STOCK USD.0103073E105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERISOURCEBERGEN CORP

2,400.000 NHIH Local 39.190000 0.00 0.00 0.00 94,056.001.000000

Base 39.190000 0.00 0.00 0.00 94,056.00

COMMON STOCK USD.0103076C106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERIPRISE FINANCIAL INC

4,300.000 NHDG Local 39.360000 0.00 0.00 0.00 169,248.001.000000

Base 39.360000 0.00 0.00 0.00 169,248.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHIH Local 46.780000 0.00 0.00 0.00 98,238.001.000000

Base 46.780000 0.00 0.00 0.00 98,238.00

03076C106 Total

0.00 0.000.006,400.000 Local 267,486.00

Base 0.00 0.00 0.00 267,486.00
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COMMON STOCK USD1.03076K108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERIS BANCORP

2,100.000 NHIH Local 10.030600 0.00 21.00 0.00 21,085.261.000000

Base 10.030600 0.00 21.00 0.00 21,085.26

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,300.000 NHDG Local 8.935700 0.00 26.50 0.00 47,385.711.000000

Base 8.935700 0.00 26.50 0.00 47,385.71

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHZ Local 9.360000 0.00 0.00 0.00 49,608.001.000000

Base 9.360000 0.00 0.00 0.00 49,608.00

03076K108 Total

47.50 0.000.0012,700.000 Local 118,078.97

Base 0.00 47.50 0.00 118,078.97

COMMON STOCK USD2.031001100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMES NATIONAL CORP

100.000 NHIH Local 16.915000 0.00 1.00 0.00 1,692.501.000000

Base 16.915000 0.00 1.00 0.00 1,692.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 16.970000 0.00 1.00 0.00 1,698.001.000000

Base 16.970000 0.00 1.00 0.00 1,698.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 16.790000 0.00 5.00 0.00 8,400.001.000000

Base 16.790000 0.00 5.00 0.00 8,400.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 16.339300 0.00 9.00 0.00 29,419.741.000000

Base 16.339300 0.00 9.00 0.00 29,419.74
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 17.250000 0.00 0.00 0.00 31,050.001.000000

Base 17.250000 0.00 0.00 0.00 31,050.00

031001100 Total

16.00 0.000.004,300.000 Local 72,260.24

Base 0.00 16.00 0.00 72,260.24

COMMON STOCK031162100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMGEN INC

17,500.000 NHDG Local 54.950000 0.00 0.00 0.00 961,625.001.000000

Base 54.950000 0.00 0.00 0.00 961,625.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHIH Local 57.330000 0.00 0.00 0.00 458,640.001.000000

Base 57.330000 0.00 0.00 0.00 458,640.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 60.555000 0.00 4.50 0.00 18,171.001.000000

Base 60.555000 0.00 4.50 0.00 18,171.00

031162100 Total

4.50 0.000.0025,800.000 Local 1,438,436.00

Base 0.00 4.50 0.00 1,438,436.00

COMMON STOCK USD.0103152W109 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEAMICUS THERAPEUTICS INC

1,800.000 NHIH Local 3.317600 0.00 0.00 0.00 5,971.681.000000

Base 3.317600 0.00 0.00 0.00 5,971.68

COMMON STOCK031652100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMKOR TECHNOLOGY INC

7,300.000 NHIH Local 4.825900 0.00 73.00 0.00 35,302.071.000000

Base 4.825900 0.00 73.00 0.00 35,302.07
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.765000 0.00 1.00 0.00 477.501.000000

Base 4.765000 0.00 1.00 0.00 477.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 4.791000 0.00 20.00 0.00 9,602.001.000000

Base 4.791000 0.00 20.00 0.00 9,602.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,300.000 NHDG Local 4.379700 0.00 121.50 0.00 106,548.211.000000

Base 4.379700 0.00 121.50 0.00 106,548.21

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,300.000 NHHZ Local 4.750000 0.00 0.00 0.00 115,425.001.000000

Base 4.750000 0.00 0.00 0.00 115,425.00

031652100 Total

215.50 0.000.0058,000.000 Local 267,354.78

Base 0.00 215.50 0.00 267,354.78

COMMON STOCK USD1.032037103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMPCO PITTSBURGH CORP

100.000 NHIH Local 19.980000 0.00 1.00 0.00 1,999.001.000000

Base 19.980000 0.00 1.00 0.00 1,999.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 20.020700 0.00 7.00 0.00 14,021.491.000000

Base 20.020700 0.00 7.00 0.00 14,021.49

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 19.248900 0.00 8.50 0.00 32,731.631.000000

Base 19.248900 0.00 8.50 0.00 32,731.63



Prepared by State StreetPage 553

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 21.630000 0.00 0.00 0.00 36,771.001.000000

Base 21.630000 0.00 0.00 0.00 36,771.00

032037103 Total

16.50 0.000.004,200.000 Local 85,523.12

Base 0.00 16.50 0.00 85,523.12

COMMON STOCK032095101 21 Oct 2011 26 Oct 2011 USD/DTC 0.04HEEVERS &CO. INC.AMPHENOL CORP CL A

30,000.000 NHDZ Local 43.483100 0.00 1,200.00 0.00 1,305,693.001.000000

Base 43.483100 0.00 1,200.00 0.00 1,305,693.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 46.630000 0.00 0.00 0.00 69,945.001.000000

Base 46.630000 0.00 0.00 0.00 69,945.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHDZ Local 45.455000 0.00 16.00 0.00 36,380.001.000000

Base 45.455000 0.00 16.00 0.00 36,380.00

23 Dec 2011 29 Dec 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

48,700.000 NHDZ Local 45.622500 0.00 1,948.00 0.00 2,223,763.751.000000

Base 45.622500 0.00 1,948.00 0.00 2,223,763.75

032095101 Total

3,164.00 0.000.0081,000.000 Local 3,635,781.75

Base 0.00 3,164.00 0.00 3,635,781.75

COMMON STOCK03209T109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMPIO PHARMACEUTICALS INC

1,200.000 NHIH Local 7.433300 0.00 12.00 0.00 8,931.961.000000

Base 7.433300 0.00 12.00 0.00 8,931.96
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 7.426700 0.00 6.00 0.00 4,462.021.000000

Base 7.426700 0.00 6.00 0.00 4,462.02

03209T109 Total

18.00 0.000.001,800.000 Local 13,393.98

Base 0.00 18.00 0.00 13,393.98

COMMON STOCK NPV03232P405 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAMSURG CORP

2,800.000 NHIH Local 24.935000 0.00 28.00 0.00 69,846.001.000000

Base 24.935000 0.00 28.00 0.00 69,846.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 22.054100 0.00 35.00 0.00 154,413.701.000000

Base 22.054100 0.00 35.00 0.00 154,413.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 23.500000 0.00 0.00 0.00 164,500.001.000000

Base 23.500000 0.00 0.00 0.00 164,500.00

03232P405 Total

63.00 0.000.0016,800.000 Local 388,759.70

Base 0.00 63.00 0.00 388,759.70

COMMON STOCK USD.01032332504 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAMTECH SYSTEMS INC

900.000 NHIH Local 9.075700 0.00 9.00 0.00 8,177.131.000000

Base 9.075700 0.00 9.00 0.00 8,177.13

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,100.000 NHHZ Local 10.572700 0.00 16.50 0.00 11,646.471.000000

Base 10.572700 0.00 16.50 0.00 11,646.47
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032332504 Total

25.50 0.000.002,000.000 Local 19,823.60

Base 0.00 25.50 0.00 19,823.60

COMMON STOCK USD.01032359309 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMTRUST FINANCIAL SERVICES

300.000 NHIH Local 26.810000 0.00 3.00 0.00 8,046.001.000000

Base 26.810000 0.00 3.00 0.00 8,046.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 26.710000 0.00 2.00 0.00 5,344.001.000000

Base 26.710000 0.00 2.00 0.00 5,344.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 26.717800 0.00 17.00 0.00 45,437.261.000000

Base 26.717800 0.00 17.00 0.00 45,437.26

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 21.790100 0.00 23.00 0.00 100,257.461.000000

Base 21.790100 0.00 23.00 0.00 100,257.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 22.920000 0.00 0.00 0.00 105,432.001.000000

Base 22.920000 0.00 0.00 0.00 105,432.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 25.185000 0.00 3.00 0.00 5,040.001.000000

Base 25.185000 0.00 3.00 0.00 5,040.00

032359309 Total

48.00 0.000.0011,600.000 Local 269,556.72

Base 0.00 48.00 0.00 269,556.72
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COMMON STOCK03236M101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMYRIS INC

1,300.000 NHIH Local 11.991300 0.00 13.00 0.00 15,601.691.000000

Base 11.991300 0.00 13.00 0.00 15,601.69

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 11.901700 0.00 3.00 0.00 3,573.511.000000

Base 11.901700 0.00 3.00 0.00 3,573.51

03236M101 Total

16.00 0.000.001,600.000 Local 19,175.20

Base 0.00 16.00 0.00 19,175.20

COMMON STOCK032420101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANACOR PHARMACEUTICALS INC

1,000.000 NHIH Local 6.437000 0.00 10.00 0.00 6,447.001.000000

Base 6.437000 0.00 10.00 0.00 6,447.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 5.268900 0.00 4.50 0.00 4,746.511.000000

Base 5.268900 0.00 4.50 0.00 4,746.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 6.110000 0.00 0.00 0.00 5,499.001.000000

Base 6.110000 0.00 0.00 0.00 5,499.00

032420101 Total

14.50 0.000.002,800.000 Local 16,692.51

Base 0.00 14.50 0.00 16,692.51

COMMON STOCK USD.1032511107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANADARKO PETROLEUM CORP

7,900.000 NHDG Local 63.050000 0.00 0.00 0.00 498,095.001.000000

Base 63.050000 0.00 0.00 0.00 498,095.00
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18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

440.000 NHDM Local 77.442300 0.00 6.60 0.00 34,081.211.000000

Base 77.442300 0.00 6.60 0.00 34,081.21

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHY Local 80.960000 0.00 1.50 0.00 8,097.501.000000

Base 80.960000 0.00 1.50 0.00 8,097.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHIH Local 79.280000 0.00 0.00 0.00 364,688.001.000000

Base 79.280000 0.00 0.00 0.00 364,688.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHDM Local 81.375000 0.00 6.00 0.00 32,556.001.000000

Base 81.375000 0.00 6.00 0.00 32,556.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 72.305000 0.00 3.00 0.00 14,464.001.000000

Base 72.305000 0.00 3.00 0.00 14,464.00

032511107 Total

17.10 0.000.0013,640.000 Local 951,981.71

Base 0.00 17.10 0.00 951,981.71

COMMON STOCK USD.01032515108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COANADIGICS INC

6,000.000 NHIH Local 2.513200 0.00 60.00 0.00 15,139.201.000000

Base 2.513200 0.00 60.00 0.00 15,139.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,200.000 NHDG Local 2.042000 0.00 76.00 0.00 31,114.401.000000

Base 2.042000 0.00 76.00 0.00 31,114.40
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,200.000 NHHZ Local 2.260000 0.00 0.00 0.00 34,352.001.000000

Base 2.260000 0.00 0.00 0.00 34,352.00

032515108 Total

136.00 0.000.0036,400.000 Local 80,605.60

Base 0.00 136.00 0.00 80,605.60

COMMON STOCK032654105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANALOG DEVICES INC

2,600.000 NHIH Local 36.370000 0.00 0.00 0.00 94,562.001.000000

Base 36.370000 0.00 0.00 0.00 94,562.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 33.828800 0.00 6.00 0.00 13,537.521.000000

Base 33.828800 0.00 6.00 0.00 13,537.52

032654105 Total

6.00 0.000.003,000.000 Local 108,099.52

Base 0.00 6.00 0.00 108,099.52

COMMON STOCK USD.05032657207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANALOGIC CORP

1,100.000 NHIH Local 53.843800 0.00 11.00 0.00 59,239.181.000000

Base 53.843800 0.00 11.00 0.00 59,239.18

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 44.370000 0.00 3.50 0.00 31,062.501.000000

Base 44.370000 0.00 3.50 0.00 31,062.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 49.190000 0.00 0.00 0.00 34,433.001.000000

Base 49.190000 0.00 0.00 0.00 34,433.00
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032657207 Total

14.50 0.000.002,500.000 Local 124,734.68

Base 0.00 14.50 0.00 124,734.68

COMMON STOCK USD.01032744104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANAREN INC

300.000 NHIH Local 18.835000 0.00 3.00 0.00 5,653.501.000000

Base 18.835000 0.00 3.00 0.00 5,653.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 18.830400 0.00 11.00 0.00 20,724.441.000000

Base 18.830400 0.00 11.00 0.00 20,724.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 20.026700 0.00 15.00 0.00 60,095.101.000000

Base 20.026700 0.00 15.00 0.00 60,095.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 19.980000 0.00 0.00 0.00 59,940.001.000000

Base 19.980000 0.00 0.00 0.00 59,940.00

032744104 Total

29.00 0.000.007,400.000 Local 146,413.04

Base 0.00 29.00 0.00 146,413.04

COMMON STOCK USD.01032803108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANCESTRY.COM INC

2,100.000 NHIH Local 23.948800 0.00 21.00 0.00 50,313.481.000000

Base 23.948800 0.00 21.00 0.00 50,313.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 23.915000 0.00 2.00 0.00 4,785.001.000000

Base 23.915000 0.00 2.00 0.00 4,785.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 23.822000 0.00 5.00 0.00 11,916.001.000000

Base 23.822000 0.00 5.00 0.00 11,916.00

032803108 Total

28.00 0.000.002,800.000 Local 67,014.48

Base 0.00 28.00 0.00 67,014.48

COMMON STOCK NPV034164103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANDERSONS INC/THE

400.000 NHIH Local 40.932500 0.00 4.00 0.00 16,377.001.000000

Base 40.932500 0.00 4.00 0.00 16,377.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 41.205800 0.00 12.00 0.00 49,458.961.000000

Base 41.205800 0.00 12.00 0.00 49,458.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 40.720000 0.00 1.00 0.00 4,073.001.000000

Base 40.720000 0.00 1.00 0.00 4,073.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 31.307800 0.00 20.50 0.00 128,382.481.000000

Base 31.307800 0.00 20.50 0.00 128,382.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 33.850000 0.00 0.00 0.00 138,785.001.000000

Base 33.850000 0.00 0.00 0.00 138,785.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 43.160000 0.00 1.50 0.00 4,317.501.000000

Base 43.160000 0.00 1.50 0.00 4,317.50
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034164103 Total

39.00 0.000.0010,000.000 Local 341,393.94

Base 0.00 39.00 0.00 341,393.94

COMMON STOCK034754101 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEANGIE S LIST INC

1,000.000 NHIH Local 15.727600 0.00 0.00 0.00 15,727.601.000000

Base 15.727600 0.00 0.00 0.00 15,727.60

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHHZ Local 15.661700 0.00 27.00 0.00 28,218.061.000000

Base 15.661700 0.00 27.00 0.00 28,218.06

034754101 Total

27.00 0.000.002,800.000 Local 43,945.66

Base 0.00 27.00 0.00 43,945.66

COMMON STOCK USD.0103475V101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANGIODYNAMICS INC

900.000 NHIH Local 14.115000 0.00 9.00 0.00 12,712.501.000000

Base 14.115000 0.00 9.00 0.00 12,712.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 14.180600 0.00 8.00 0.00 11,352.481.000000

Base 14.180600 0.00 8.00 0.00 11,352.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 14.033000 0.00 5.00 0.00 7,021.501.000000

Base 14.033000 0.00 5.00 0.00 7,021.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 13.312200 0.00 27.50 0.00 73,244.601.000000

Base 13.312200 0.00 27.50 0.00 73,244.60
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHZ Local 14.440000 0.00 0.00 0.00 79,420.001.000000

Base 14.440000 0.00 0.00 0.00 79,420.00

03475V101 Total

49.50 0.000.0013,200.000 Local 183,751.08

Base 0.00 49.50 0.00 183,751.08

COMMON STOCK USD1.035290105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANIXTER INTERNATIONAL INC

1,700.000 NHIH Local 60.203200 0.00 17.00 0.00 102,362.441.000000

Base 60.203200 0.00 17.00 0.00 102,362.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 60.046700 0.00 3.00 0.00 18,017.011.000000

Base 60.046700 0.00 3.00 0.00 18,017.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 60.086800 0.00 6.00 0.00 36,058.081.000000

Base 60.086800 0.00 6.00 0.00 36,058.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 45.799700 0.00 16.00 0.00 146,575.041.000000

Base 45.799700 0.00 16.00 0.00 146,575.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 51.310000 0.00 0.00 0.00 164,192.001.000000

Base 51.310000 0.00 0.00 0.00 164,192.00

035290105 Total

42.00 0.000.009,000.000 Local 467,204.57

Base 0.00 42.00 0.00 467,204.57
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COMMON STOCK035623107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCANN INC

4,600.000 NHIH Local 25.274300 0.00 46.00 0.00 116,307.781.000000

Base 25.274300 0.00 46.00 0.00 116,307.78

REIT USD.01035710409 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANNALY CAPITAL MANAGEMENT IN

17,600.000 NHDG Local 16.630000 0.00 0.00 0.00 292,688.001.000000

Base 16.630000 0.00 0.00 0.00 292,688.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHY Local 16.320000 0.00 15.00 0.00 16,335.001.000000

Base 16.320000 0.00 15.00 0.00 16,335.00

035710409 Total

15.00 0.000.0018,600.000 Local 309,023.00

Base 0.00 15.00 0.00 309,023.00

COMMON STOCK USD.01036642106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCANTARES PHARMA INC

7,900.000 NHIH Local 2.375000 0.00 79.00 0.00 18,841.501.000000

Base 2.375000 0.00 79.00 0.00 18,841.50

COMMON STOCK03674U102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANTHERA PHARMACEUTICALS INC

1,896.000 NHIH Local 6.902100 0.00 18.96 0.00 13,105.341.000000

Base 6.902100 0.00 18.96 0.00 13,105.34

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4.000 NHIH Local 6.970000 0.00 0.04 0.00 27.921.000000

Base 6.970000 0.00 0.04 0.00 27.92

03674U102 Total

19.00 0.000.001,900.000 Local 13,133.26

Base 0.00 19.00 0.00 13,133.26
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REIT USD.01037347101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANWORTH MORTGAGE ASSET CORP

3,300.000 NHIH Local 6.320800 0.00 33.00 0.00 20,891.641.000000

Base 6.320800 0.00 33.00 0.00 20,891.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 6.325000 0.00 5.00 0.00 3,167.501.000000

Base 6.325000 0.00 5.00 0.00 3,167.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,500.000 NHIH Local 6.338200 0.00 75.00 0.00 47,611.501.000000

Base 6.338200 0.00 75.00 0.00 47,611.50

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

900.000 NHIH Local 6.527600 0.00 0.00 0.00 5,874.841.000000

Base 6.527600 0.00 0.00 0.00 5,874.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

28,700.000 NHDG Local 6.233200 0.00 143.50 0.00 179,036.341.000000

Base 6.233200 0.00 143.50 0.00 179,036.34

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

28,700.000 NHHZ Local 6.880000 0.00 0.00 0.00 197,456.001.000000

Base 6.880000 0.00 0.00 0.00 197,456.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,200.000 NHHZ Local 6.489800 0.00 48.00 0.00 20,815.361.000000

Base 6.489800 0.00 48.00 0.00 20,815.36

037347101 Total

304.50 0.000.0072,800.000 Local 474,853.18

Base 0.00 304.50 0.00 474,853.18
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COMMON STOCK USD1.037389103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAON CORP

6,200.000 NHDG Local 41.980000 0.00 0.00 0.00 260,276.001.000000

Base 41.980000 0.00 0.00 0.00 260,276.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 47.450000 0.00 0.00 0.00 132,860.001.000000

Base 47.450000 0.00 0.00 0.00 132,860.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 44.705000 0.00 3.00 0.00 8,944.001.000000

Base 44.705000 0.00 3.00 0.00 8,944.00

037389103 Total

3.00 0.000.009,200.000 Local 402,080.00

Base 0.00 3.00 0.00 402,080.00

COMMON STOCK03739T108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.A123 SYSTEMS INC

1,400.000 NHIH Local 2.444100 0.00 14.00 0.00 3,435.741.000000

Base 2.444100 0.00 14.00 0.00 3,435.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

6,500.000 NHIH Local 2.396800 0.00 65.00 0.00 15,644.201.000000

Base 2.396800 0.00 65.00 0.00 15,644.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,600.000 NHDG Local 3.102600 0.00 83.00 0.00 51,586.161.000000

Base 3.102600 0.00 83.00 0.00 51,586.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,600.000 NHHZ Local 3.350000 0.00 0.00 0.00 55,610.001.000000

Base 3.350000 0.00 0.00 0.00 55,610.00
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03739T108 Total

162.00 0.000.0041,100.000 Local 126,276.10

Base 0.00 162.00 0.00 126,276.10

COMMON STOCK037411105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPACHE CORP

5,100.000 NHDG Local 80.240000 0.00 0.00 0.00 409,224.001.000000

Base 80.240000 0.00 0.00 0.00 409,224.00

03 Oct 2011 06 Oct 2011 USD/DTC 0.03BNY CONVERGEX

8,556.000 NHEZ Local 77.664200 0.00 256.68 0.00 664,751.581.000000

Base 77.664200 0.00 256.68 0.00 664,751.58

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

810.000 NHDM Local 89.571200 0.00 12.15 0.00 72,564.821.000000

Base 89.571200 0.00 12.15 0.00 72,564.82

31 Oct 2011 03 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

7,468.000 NHEZ Local 101.629600 0.00 224.04 0.00 759,193.891.000000

Base 101.629600 0.00 224.04 0.00 759,193.89

04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.

191.000 NHEU Local 99.984500 0.00 2.86 0.00 19,099.901.000000

Base 99.984500 0.00 2.86 0.00 19,099.90

04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.

95.000 NHHY Local 99.980000 0.00 1.42 0.00 9,499.521.000000

Base 99.980000 0.00 1.42 0.00 9,499.52

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,529.000 NHIH Local 103.120000 0.00 0.00 0.00 363,910.481.000000

Base 103.120000 0.00 0.00 0.00 363,910.48
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02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHDM Local 96.963300 0.00 9.00 0.00 58,186.981.000000

Base 96.963300 0.00 9.00 0.00 58,186.98

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 87.135600 0.00 3.00 0.00 17,430.121.000000

Base 87.135600 0.00 3.00 0.00 17,430.12

037411105 Total

509.15 0.000.0026,549.000 Local 2,373,861.29

Base 0.00 509.15 0.00 2,373,861.29

REIT USD.0103748R101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPARTMENT INVT + MGMT CO  A

700.000 NHDG Local 22.120000 0.00 0.00 0.00 15,484.001.000000

Base 22.120000 0.00 0.00 0.00 15,484.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 22.670000 0.00 0.00 0.00 24,937.001.000000

Base 22.670000 0.00 0.00 0.00 24,937.00

03748R101 Total

0.00 0.000.001,800.000 Local 40,421.00

Base 0.00 0.00 0.00 40,421.00

COMMON STOCK037598109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APOGEE ENTERPRISES INC

200.000 NHIH Local 10.540000 0.00 2.00 0.00 2,110.001.000000

Base 10.540000 0.00 2.00 0.00 2,110.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 10.470000 0.00 1.00 0.00 1,048.001.000000

Base 10.470000 0.00 1.00 0.00 1,048.00



Prepared by State StreetPage 568

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 10.529500 0.00 2.00 0.00 2,107.901.000000

Base 10.529500 0.00 2.00 0.00 2,107.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,000.000 NHIH Local 10.527500 0.00 20.00 0.00 21,075.001.000000

Base 10.527500 0.00 20.00 0.00 21,075.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 8.775100 0.00 31.00 0.00 54,436.621.000000

Base 8.775100 0.00 31.00 0.00 54,436.62

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 9.890000 0.00 0.00 0.00 61,318.001.000000

Base 9.890000 0.00 0.00 0.00 61,318.00

037598109 Total

56.00 0.000.0014,900.000 Local 142,095.52

Base 0.00 56.00 0.00 142,095.52

COMMON STOCK NPV037604105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPOLLO GROUP INC CL A

1,000.000 NHIH Local 46.530000 0.00 0.00 0.00 46,530.001.000000

Base 46.530000 0.00 0.00 0.00 46,530.00

COMMON STOCK03761U106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APOLLO INVESTMENT CORP

10,600.000 NHIH Local 7.448600 0.00 106.00 0.00 79,061.161.000000

Base 7.448600 0.00 106.00 0.00 79,061.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,900.000 NHIH Local 7.492600 0.00 29.00 0.00 21,757.541.000000

Base 7.492600 0.00 29.00 0.00 21,757.54
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,000.000 NHIH Local 7.524000 0.00 40.00 0.00 30,136.001.000000

Base 7.524000 0.00 40.00 0.00 30,136.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

45,000.000 NHDG Local 7.105900 0.00 225.00 0.00 319,990.501.000000

Base 7.105900 0.00 225.00 0.00 319,990.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

45,000.000 NHHZ Local 7.910000 0.00 0.00 0.00 355,950.001.000000

Base 7.910000 0.00 0.00 0.00 355,950.00

04 Oct 2011 11 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

1,010.656 NHHZ Local 7.539855 0.00 0.00 0.00 7,620.201.000000

Base 7.539855 0.00 0.00 0.00 7,620.20

03761U106 Total

400.00 0.000.00108,510.656 Local 814,515.40

Base 0.00 400.00 0.00 814,515.40

REIT USD.0103762U105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APOLLO COMMERCIAL REAL ESTAT

1,800.000 NHIH Local 13.830300 0.00 18.00 0.00 24,912.541.000000

Base 13.830300 0.00 18.00 0.00 24,912.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 12.272500 0.00 22.50 0.00 55,248.751.000000

Base 12.272500 0.00 22.50 0.00 55,248.75

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHZ Local 12.880000 0.00 0.00 0.00 57,960.001.000000

Base 12.880000 0.00 0.00 0.00 57,960.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHZ Local 13.520000 0.00 10.50 0.00 9,474.501.000000

Base 13.520000 0.00 10.50 0.00 9,474.50

03762U105 Total

51.00 0.000.0011,500.000 Local 147,595.79

Base 0.00 51.00 0.00 147,595.79

COMMON STOCK03763V102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APOLLO RESIDENTIAL MORTGAGE

900.000 NHIH Local 15.152800 0.00 9.00 0.00 13,646.521.000000

Base 15.152800 0.00 9.00 0.00 13,646.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 14.899300 0.00 5.00 0.00 14,904.301.000000

Base 14.899300 0.00 5.00 0.00 14,904.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 15.040000 0.00 0.00 0.00 15,040.001.000000

Base 15.040000 0.00 0.00 0.00 15,040.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHZ Local 15.351700 0.00 9.00 0.00 9,220.021.000000

Base 15.351700 0.00 9.00 0.00 9,220.02

03763V102 Total

23.00 0.000.003,500.000 Local 52,810.84

Base 0.00 23.00 0.00 52,810.84

COMMON STOCK NPV037833100 04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.APPLE INC

33.000 NHEU Local 400.280000 0.00 0.49 0.00 13,209.731.000000

Base 400.280000 0.00 0.49 0.00 13,209.73
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,093.000 NHIH Local 379.260000 0.00 0.00 0.00 3,069,351.181.000000

Base 379.260000 0.00 0.00 0.00 3,069,351.18

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

447.000 NHEU Local 382.850100 0.00 6.71 0.00 171,140.701.000000

Base 382.850100 0.00 6.71 0.00 171,140.70

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

706.000 NHDM Local 392.308100 0.00 10.59 0.00 276,980.111.000000

Base 392.308100 0.00 10.59 0.00 276,980.11

037833100 Total

17.79 0.000.009,279.000 Local 3,530,681.72

Base 0.00 17.79 0.00 3,530,681.72

COMMON STOCK NPV03820C105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APPLIED INDUSTRIAL TECH INC

100.000 NHIH Local 34.085000 0.00 1.00 0.00 3,409.501.000000

Base 34.085000 0.00 1.00 0.00 3,409.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,700.000 NHIH Local 34.354700 0.00 37.00 0.00 127,149.391.000000

Base 34.354700 0.00 37.00 0.00 127,149.39

03820C105 Total

38.00 0.000.003,800.000 Local 130,558.89

Base 0.00 38.00 0.00 130,558.89

COMMON STOCK USD.01038222105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPPLIED MATERIALS INC

23,200.000 NHDG Local 10.350000 0.00 0.00 0.00 240,120.001.000000

Base 10.350000 0.00 0.00 0.00 240,120.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHIH Local 12.540000 0.00 0.00 0.00 141,702.001.000000

Base 12.540000 0.00 0.00 0.00 141,702.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHY Local 10.284300 0.00 12.00 0.00 8,239.441.000000

Base 10.284300 0.00 12.00 0.00 8,239.44

038222105 Total

12.00 0.000.0035,300.000 Local 390,061.44

Base 0.00 12.00 0.00 390,061.44

COMMON STOCK USD.0103822W406 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APPLIED MICRO CIRCUITS CORP

4,800.000 NHIH Local 8.021500 0.00 48.00 0.00 38,551.201.000000

Base 8.021500 0.00 48.00 0.00 38,551.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 7.971100 0.00 9.00 0.00 7,182.991.000000

Base 7.971100 0.00 9.00 0.00 7,182.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 5.065200 0.00 11.50 0.00 11,661.461.000000

Base 5.065200 0.00 11.50 0.00 11,661.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 5.910000 0.00 0.00 0.00 13,593.001.000000

Base 5.910000 0.00 0.00 0.00 13,593.00

03822W406 Total

68.50 0.000.0010,300.000 Local 70,988.65

Base 0.00 68.50 0.00 70,988.65
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COMMON STOCK USD.01038336103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPTARGROUP INC

1,100.000 NHDG Local 44.670000 0.00 0.00 0.00 49,137.001.000000

Base 44.670000 0.00 0.00 0.00 49,137.00

COMMON STOCK USD.0103834A103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAPPROACH RESOURCES INC

2,000.000 NHIH Local 28.629700 0.00 20.00 0.00 57,279.401.000000

Base 28.629700 0.00 20.00 0.00 57,279.40

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

400.000 NHIH Local 29.207600 0.00 0.00 0.00 11,683.041.000000

Base 29.207600 0.00 0.00 0.00 11,683.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 15.573600 0.00 7.50 0.00 23,367.901.000000

Base 15.573600 0.00 7.50 0.00 23,367.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 19.800000 0.00 0.00 0.00 29,700.001.000000

Base 19.800000 0.00 0.00 0.00 29,700.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 29.276700 0.00 4.50 0.00 8,787.511.000000

Base 29.276700 0.00 4.50 0.00 8,787.51

03834A103 Total

32.00 0.000.005,700.000 Local 130,817.85

Base 0.00 32.00 0.00 130,817.85

COMMON STOCK USD.503836W103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAQUA AMERICA INC

2,200.000 NHDG Local 21.570000 0.00 0.00 0.00 47,454.001.000000

Base 21.570000 0.00 0.00 0.00 47,454.00
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COMMON STOCK USD.503875Q108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARBITRON INC

2,400.000 NHIH Local 41.861600 0.00 24.00 0.00 100,491.841.000000

Base 41.861600 0.00 24.00 0.00 100,491.84

28 Nov 2011 01 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

860.000 NHHO Local 37.072500 0.00 25.80 0.00 31,908.151.000000

Base 37.072500 0.00 25.80 0.00 31,908.15

03875Q108 Total

49.80 0.000.003,260.000 Local 132,399.99

Base 0.00 49.80 0.00 132,399.99

COMMON STOCK USD1.03937R102 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)ARCH CHEMICALS INC

5,300.000 NHDG Local 46.871300 0.00 26.50 0.00 248,444.391.000000

Base 46.871300 0.00 26.50 0.00 248,444.39

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHZ Local 46.840000 0.00 0.00 0.00 248,252.001.000000

Base 46.840000 0.00 0.00 0.00 248,252.00

03937R102 Total

26.50 0.000.0010,600.000 Local 496,696.39

Base 0.00 26.50 0.00 496,696.39

COMMON STOCK USD.01039380100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARCH COAL INC

3,500.000 NHDG Local 14.580000 0.00 0.00 0.00 51,030.001.000000

Base 14.580000 0.00 0.00 0.00 51,030.00

COMMON STOCK NPV039483102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARCHER DANIELS MIDLAND CO

12,700.000 NHDG Local 24.810000 0.00 0.00 0.00 315,087.001.000000

Base 24.810000 0.00 0.00 0.00 315,087.00
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 28.770000 0.00 9.00 0.00 17,271.001.000000

Base 28.770000 0.00 9.00 0.00 17,271.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHIH Local 29.780000 0.00 0.00 0.00 175,702.001.000000

Base 29.780000 0.00 0.00 0.00 175,702.00

039483102 Total

9.00 0.000.0019,200.000 Local 508,060.00

Base 0.00 9.00 0.00 508,060.00

COMMON STOCK03956P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARCHIPELAGO LEARNING INC

1,200.000 NHIH Local 10.363300 0.00 12.00 0.00 12,447.961.000000

Base 10.363300 0.00 12.00 0.00 12,447.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 8.411700 0.00 6.00 0.00 10,100.041.000000

Base 8.411700 0.00 6.00 0.00 10,100.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 9.140000 0.00 0.00 0.00 10,968.001.000000

Base 9.140000 0.00 0.00 0.00 10,968.00

03956P102 Total

18.00 0.000.003,600.000 Local 33,516.00

Base 0.00 18.00 0.00 33,516.00

COMMON STOCK USD.01039670104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARCTIC CAT INC

500.000 NHIH Local 21.243000 0.00 5.00 0.00 10,626.501.000000

Base 21.243000 0.00 5.00 0.00 10,626.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 21.582800 0.00 6.00 0.00 12,955.681.000000

Base 21.582800 0.00 6.00 0.00 12,955.68

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 14.352200 0.00 13.50 0.00 38,764.441.000000

Base 14.352200 0.00 13.50 0.00 38,764.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 16.140000 0.00 0.00 0.00 43,578.001.000000

Base 16.140000 0.00 0.00 0.00 43,578.00

039670104 Total

24.50 0.000.006,500.000 Local 105,924.62

Base 0.00 24.50 0.00 105,924.62

COMMON STOCK03969P107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCARDEA BIOSCIENCES INC

100.000 NHIH Local 18.875000 0.00 1.00 0.00 1,888.501.000000

Base 18.875000 0.00 1.00 0.00 1,888.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 18.949200 0.00 14.00 0.00 26,542.881.000000

Base 18.949200 0.00 14.00 0.00 26,542.88

03969P107 Total

15.00 0.000.001,500.000 Local 28,431.38

Base 0.00 15.00 0.00 28,431.38

COMMON STOCK USD.25039762109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARDEN GROUP INC A

100.000 NHIH Local 93.640000 0.00 1.00 0.00 9,365.001.000000

Base 93.640000 0.00 1.00 0.00 9,365.00
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Base Currency: USD - US DOLLAR

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 80.456800 0.00 1.50 0.00 8,047.181.000000

Base 80.456800 0.00 1.50 0.00 8,047.18

039762109 Total

2.50 0.000.00200.000 Local 17,412.18

Base 0.00 2.50 0.00 17,412.18

COMMON STOCK040047102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARENA PHARMACEUTICALS INC

10,700.000 NHIH Local 1.384100 0.00 107.00 0.00 14,916.871.000000

Base 1.384100 0.00 107.00 0.00 14,916.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 1.380000 0.00 24.00 0.00 3,336.001.000000

Base 1.380000 0.00 24.00 0.00 3,336.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

31,000.000 NHDG Local 1.268900 0.00 155.00 0.00 39,490.901.000000

Base 1.268900 0.00 155.00 0.00 39,490.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

31,000.000 NHHZ Local 1.390000 0.00 0.00 0.00 43,090.001.000000

Base 1.390000 0.00 0.00 0.00 43,090.00

040047102 Total

286.00 0.000.0075,100.000 Local 100,833.77

Base 0.00 286.00 0.00 100,833.77

COMMON STOCK USD.1504010E109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARGAN INC

700.000 NHIH Local 12.209300 0.00 7.00 0.00 8,553.511.000000

Base 12.209300 0.00 7.00 0.00 8,553.51
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 10.501600 0.00 7.00 0.00 14,709.241.000000

Base 10.501600 0.00 7.00 0.00 14,709.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 10.270000 0.00 0.00 0.00 14,378.001.000000

Base 10.270000 0.00 0.00 0.00 14,378.00

04010E109 Total

14.00 0.000.003,500.000 Local 37,640.75

Base 0.00 14.00 0.00 37,640.75

COMMON STOCK04010L103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARES CAPITAL CORP

4,000.000 NHDG Local 13.770000 0.00 0.00 0.00 55,080.001.000000

Base 13.770000 0.00 0.00 0.00 55,080.00

30 Sep 2011 04 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

360.053 NHHY Local 14.389687 0.00 0.00 0.00 5,181.051.000000

Base 14.389687 0.00 0.00 0.00 5,181.05

04010L103 Total

0.00 0.000.004,360.053 Local 60,261.05

Base 0.00 0.00 0.00 60,261.05

COMMON STOCK04033A100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARIAD PHARMACEUTICALS INC

6,400.000 NHIH Local 10.843300 0.00 64.00 0.00 69,461.121.000000

Base 10.843300 0.00 64.00 0.00 69,461.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

5,300.000 NHIH Local 10.869000 0.00 53.00 0.00 57,658.701.000000

Base 10.869000 0.00 53.00 0.00 57,658.70
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 10.770000 0.00 1.00 0.00 1,078.001.000000

Base 10.770000 0.00 1.00 0.00 1,078.00

04033A100 Total

118.00 0.000.0011,800.000 Local 128,197.82

Base 0.00 118.00 0.00 128,197.82

COMMON STOCK USD.01040790107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARKANSAS BEST CORP

500.000 NHIH Local 20.418000 0.00 5.00 0.00 10,214.001.000000

Base 20.418000 0.00 5.00 0.00 10,214.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 20.406900 0.00 13.00 0.00 26,541.971.000000

Base 20.406900 0.00 13.00 0.00 26,541.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 20.480000 0.00 5.00 0.00 10,245.001.000000

Base 20.480000 0.00 5.00 0.00 10,245.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,800.000 NHDG Local 14.652800 0.00 29.00 0.00 85,015.241.000000

Base 14.652800 0.00 29.00 0.00 85,015.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHZ Local 16.740000 0.00 0.00 0.00 97,092.001.000000

Base 16.740000 0.00 0.00 0.00 97,092.00

040790107 Total

52.00 0.000.0013,900.000 Local 229,108.21

Base 0.00 52.00 0.00 229,108.21
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COMMON STOCK USD.01041356205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARLINGTON ASSET INVESTMENT A

100.000 NHIH Local 22.180000 0.00 1.00 0.00 2,219.001.000000

Base 22.180000 0.00 1.00 0.00 2,219.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 22.145000 0.00 3.00 0.00 6,646.501.000000

Base 22.145000 0.00 3.00 0.00 6,646.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 22.215000 0.00 2.00 0.00 4,445.001.000000

Base 22.215000 0.00 2.00 0.00 4,445.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 22.245700 0.00 7.00 0.00 31,150.981.000000

Base 22.245700 0.00 7.00 0.00 31,150.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 24.730000 0.00 0.00 0.00 34,622.001.000000

Base 24.730000 0.00 0.00 0.00 34,622.00

041356205 Total

13.00 0.000.003,400.000 Local 79,083.48

Base 0.00 13.00 0.00 79,083.48

REIT USD.0001042315101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARMOUR RESIDENTIAL REIT INC

2,800.000 NHIH Local 6.912000 0.00 28.00 0.00 19,381.601.000000

Base 6.912000 0.00 28.00 0.00 19,381.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,000.000 NHIH Local 6.932800 0.00 40.00 0.00 27,771.201.000000

Base 6.932800 0.00 40.00 0.00 27,771.20
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16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

1,700.000 NHIH Local 7.017600 0.00 0.00 0.00 11,929.921.000000

Base 7.017600 0.00 0.00 0.00 11,929.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,600.000 NHDG Local 5.883300 0.00 88.00 0.00 103,634.081.000000

Base 5.883300 0.00 88.00 0.00 103,634.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,600.000 NHHZ Local 7.090000 0.00 0.00 0.00 124,784.001.000000

Base 7.090000 0.00 0.00 0.00 124,784.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,000.000 NHHZ Local 6.960800 0.00 90.00 0.00 41,854.801.000000

Base 6.960800 0.00 90.00 0.00 41,854.80

042315101 Total

246.00 0.000.0049,700.000 Local 329,355.60

Base 0.00 246.00 0.00 329,355.60

COMMON STOCK USD.0104247X102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARMSTRONG WORLD INDUSTRIES

400.000 NHDG Local 34.440000 0.00 0.00 0.00 13,776.001.000000

Base 34.440000 0.00 0.00 0.00 13,776.00

COMMON STOCK USD.0104269E107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARQULE INC

658.000 NHIH Local 5.818500 0.00 6.58 0.00 3,835.151.000000

Base 5.818500 0.00 6.58 0.00 3,835.15

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,142.000 NHIH Local 5.849201 0.00 41.42 0.00 24,268.811.000000

Base 5.849201 0.00 41.42 0.00 24,268.81
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04269E107 Total

48.00 0.000.004,800.000 Local 28,103.96

Base 0.00 48.00 0.00 28,103.96

COMMON STOCK USD.0104269Q100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARRIS GROUP INC

1,801.000 NHIH Local 10.955702 0.00 18.01 0.00 19,749.231.000000

Base 10.955702 0.00 18.01 0.00 19,749.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,100.000 NHIH Local 11.012600 0.00 41.00 0.00 45,192.661.000000

Base 11.012600 0.00 41.00 0.00 45,192.66

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,099.000 NHIH Local 11.028300 0.00 50.99 0.00 56,284.291.000000

Base 11.028300 0.00 50.99 0.00 56,284.29

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

27,928.000 NHDG Local 10.254900 0.00 139.64 0.00 286,538.491.000000

Base 10.254900 0.00 139.64 0.00 286,538.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

27,928.000 NHHZ Local 11.520000 0.00 0.00 0.00 321,730.561.000000

Base 11.520000 0.00 0.00 0.00 321,730.56

17 Nov 2011 22 Nov 2011 USD/DTC 0.02WEEDEN + CO.

5,602.000 NHDY Local 10.783900 0.00 112.04 0.00 60,523.451.000000

Base 10.783900 0.00 112.04 0.00 60,523.45

18 Nov 2011 23 Nov 2011 USD/DTC 0.02WEEDEN + CO.

6,898.000 NHDY Local 10.811500 0.00 137.96 0.00 74,715.691.000000

Base 10.811500 0.00 137.96 0.00 74,715.69
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 10.278300 0.00 9.00 0.00 6,175.981.000000

Base 10.278300 0.00 9.00 0.00 6,175.98

04269Q100 Total

508.64 0.000.0079,956.000 Local 870,910.35

Base 0.00 508.64 0.00 870,910.35

COMMON STOCK04269X105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARRAY BIOPHARMA INC

4,400.000 NHIH Local 2.377400 0.00 44.00 0.00 10,504.561.000000

Base 2.377400 0.00 44.00 0.00 10,504.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 2.372100 0.00 7.00 0.00 1,667.471.000000

Base 2.372100 0.00 7.00 0.00 1,667.47

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,100.000 NHDG Local 1.823000 0.00 35.50 0.00 12,978.801.000000

Base 1.823000 0.00 35.50 0.00 12,978.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHHZ Local 2.020000 0.00 0.00 0.00 14,342.001.000000

Base 2.020000 0.00 0.00 0.00 14,342.00

04269X105 Total

86.50 0.000.0019,300.000 Local 39,492.83

Base 0.00 86.50 0.00 39,492.83

COMMON STOCK USD1.042735100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARROW ELECTRONICS INC

1,600.000 NHDG Local 27.780000 0.00 0.00 0.00 44,448.001.000000

Base 27.780000 0.00 0.00 0.00 44,448.00
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COMMON STOCK USD1.042744102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARROW FINANCIAL CORP

900.000 NHIH Local 23.545000 0.00 9.00 0.00 21,199.501.000000

Base 23.545000 0.00 9.00 0.00 21,199.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 22.147100 0.00 10.50 0.00 46,519.411.000000

Base 22.147100 0.00 10.50 0.00 46,519.41

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 22.670000 0.00 0.00 0.00 47,607.001.000000

Base 22.670000 0.00 0.00 0.00 47,607.00

042744102 Total

19.50 0.000.005,100.000 Local 115,325.91

Base 0.00 19.50 0.00 115,325.91

COMMON STOCK USD1.043113208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARTESIAN RESOURCES CORP CL A

600.000 NHIH Local 18.106700 0.00 6.00 0.00 10,870.021.000000

Base 18.106700 0.00 6.00 0.00 10,870.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 17.631300 0.00 7.00 0.00 24,690.821.000000

Base 17.631300 0.00 7.00 0.00 24,690.82

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 17.590000 0.00 0.00 0.00 24,626.001.000000

Base 17.590000 0.00 0.00 0.00 24,626.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 18.585000 0.00 6.00 0.00 7,440.001.000000

Base 18.585000 0.00 6.00 0.00 7,440.00
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043113208 Total

19.00 0.000.003,800.000 Local 67,626.84

Base 0.00 19.00 0.00 67,626.84

COMMON STOCK043136100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARTHROCARE CORP

600.000 NHIH Local 27.935800 0.00 6.00 0.00 16,767.481.000000

Base 27.935800 0.00 6.00 0.00 16,767.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 28.054200 0.00 18.00 0.00 50,515.561.000000

Base 28.054200 0.00 18.00 0.00 50,515.56

043136100 Total

24.00 0.000.002,400.000 Local 67,283.04

Base 0.00 24.00 0.00 67,283.04

COMMON STOCK04315B107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COARTIO GLOBAL INVESTORS INC

2,800.000 NHIH Local 6.511700 0.00 28.00 0.00 18,260.761.000000

Base 6.511700 0.00 28.00 0.00 18,260.76

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 7.105700 0.00 3.50 0.00 4,977.491.000000

Base 7.105700 0.00 3.50 0.00 4,977.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 7.690000 0.00 0.00 0.00 5,383.001.000000

Base 7.690000 0.00 0.00 0.00 5,383.00

04315B107 Total

31.50 0.000.004,200.000 Local 28,621.25

Base 0.00 31.50 0.00 28,621.25
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COMMON STOCK043176106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCARUBA NETWORKS INC

7,600.000 NHIH Local 23.337200 0.00 76.00 0.00 177,438.721.000000

Base 23.337200 0.00 76.00 0.00 177,438.72

23 Nov 2011 29 Nov 2011 USD/DTC 0.02LIQUIDNETINC

2,660.000 NHDU Local 19.624700 0.00 53.20 0.00 52,254.901.000000

Base 19.624700 0.00 53.20 0.00 52,254.90

23 Nov 2011 29 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

13,410.000 NHDU Local 19.582800 0.00 67.05 0.00 262,672.401.000000

Base 19.582800 0.00 67.05 0.00 262,672.40

043176106 Total

196.25 0.000.0023,670.000 Local 492,366.02

Base 0.00 196.25 0.00 492,366.02

COMMON STOCK USD.01043436104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ASBURY AUTOMOTIVE GROUP

500.000 NHIH Local 18.973000 0.00 5.00 0.00 9,491.501.000000

Base 18.973000 0.00 5.00 0.00 9,491.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 19.051000 0.00 21.00 0.00 40,028.101.000000

Base 19.051000 0.00 21.00 0.00 40,028.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 16.292600 0.00 33.50 0.00 109,193.921.000000

Base 16.292600 0.00 33.50 0.00 109,193.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 18.920000 0.00 0.00 0.00 126,764.001.000000

Base 18.920000 0.00 0.00 0.00 126,764.00
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01 Nov 2011 04 Nov 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

2,670.000 NHHO Local 18.340800 0.00 53.40 0.00 49,023.341.000000

Base 18.340800 0.00 53.40 0.00 49,023.34

10 Nov 2011 16 Nov 2011 USD/DTC 0.02STIFEL NICOLAUS + CO INC

2,620.000 NHHO Local 18.305600 0.00 52.40 0.00 48,013.071.000000

Base 18.305600 0.00 52.40 0.00 48,013.07

14 Nov 2011 17 Nov 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,930.000 NHHO Local 18.707800 0.00 57.90 0.00 36,163.951.000000

Base 18.707800 0.00 57.90 0.00 36,163.95

043436104 Total

223.20 0.000.0023,220.000 Local 418,677.88

Base 0.00 223.20 0.00 418,677.88

COMMON STOCK USD.0104351G101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ASCENA RETAIL GROUP INC

500.000 NHIH Local 28.776000 0.00 5.00 0.00 14,393.001.000000

Base 28.776000 0.00 5.00 0.00 14,393.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 28.670000 0.00 1.00 0.00 2,868.001.000000

Base 28.670000 0.00 1.00 0.00 2,868.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,000.000 NHIH Local 28.944800 0.00 50.00 0.00 144,774.001.000000

Base 28.944800 0.00 50.00 0.00 144,774.00

04351G101 Total

56.00 0.000.005,600.000 Local 162,035.00

Base 0.00 56.00 0.00 162,035.00
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COMMON STOCK USD.01043632108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCASCENT CAPITAL GROUP INC A

1,300.000 NHIH Local 44.169600 0.00 13.00 0.00 57,433.481.000000

Base 44.169600 0.00 13.00 0.00 57,433.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 37.367800 0.00 16.00 0.00 119,592.961.000000

Base 37.367800 0.00 16.00 0.00 119,592.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 41.160000 0.00 0.00 0.00 131,712.001.000000

Base 41.160000 0.00 0.00 0.00 131,712.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 43.125000 0.00 3.00 0.00 8,628.001.000000

Base 43.125000 0.00 3.00 0.00 8,628.00

043632108 Total

32.00 0.000.007,900.000 Local 317,366.44

Base 0.00 32.00 0.00 317,366.44

REIT USD.01044103109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ASHFORD HOSPITALITY TRUST

600.000 NHIH Local 7.333300 0.00 6.00 0.00 4,405.981.000000

Base 7.333300 0.00 6.00 0.00 4,405.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 7.270000 0.00 1.00 0.00 728.001.000000

Base 7.270000 0.00 1.00 0.00 728.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,000.000 NHIH Local 7.367900 0.00 40.00 0.00 29,511.601.000000

Base 7.367900 0.00 40.00 0.00 29,511.60
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,000.000 NHDG Local 6.431700 0.00 60.00 0.00 77,240.401.000000

Base 6.431700 0.00 60.00 0.00 77,240.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,000.000 NHHZ Local 7.460000 0.00 0.00 0.00 89,520.001.000000

Base 7.460000 0.00 0.00 0.00 89,520.00

044103109 Total

107.00 0.000.0028,700.000 Local 201,405.98

Base 0.00 107.00 0.00 201,405.98

COMMON STOCK USD.01044209104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASHLAND INC

1,400.000 NHDG Local 44.140000 0.00 0.00 0.00 61,796.001.000000

Base 44.140000 0.00 0.00 0.00 61,796.00

COMMON STOCK USD.1045327103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ASPEN TECHNOLOGY INC

200.000 NHIH Local 17.910000 0.00 2.00 0.00 3,584.001.000000

Base 17.910000 0.00 2.00 0.00 3,584.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 17.950000 0.00 1.00 0.00 1,796.001.000000

Base 17.950000 0.00 1.00 0.00 1,796.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,200.000 NHIH Local 17.934000 0.00 72.00 0.00 129,196.801.000000

Base 17.934000 0.00 72.00 0.00 129,196.80

045327103 Total

75.00 0.000.007,500.000 Local 134,576.80

Base 0.00 75.00 0.00 134,576.80
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COMMON STOCK USD.0104544X300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ASSISTED LIVING CONCEPTS I A

400.000 NHIH Local 13.378100 0.00 4.00 0.00 5,355.241.000000

Base 13.378100 0.00 4.00 0.00 5,355.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 13.339500 0.00 14.00 0.00 18,689.301.000000

Base 13.339500 0.00 14.00 0.00 18,689.30

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 12.350000 0.00 21.50 0.00 53,126.501.000000

Base 12.350000 0.00 21.50 0.00 53,126.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 13.630000 0.00 0.00 0.00 58,609.001.000000

Base 13.630000 0.00 0.00 0.00 58,609.00

04544X300 Total

39.50 0.000.0010,400.000 Local 135,780.04

Base 0.00 39.50 0.00 135,780.04

COMMON STOCK USD.01045487105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASSOCIATED BANC CORP

3,900.000 NHDG Local 9.300000 0.00 0.00 0.00 36,270.001.000000

Base 9.300000 0.00 0.00 0.00 36,270.00

REIT USD.1045604105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCASSOCIATED ESTATES REALTY CP

100.000 NHIH Local 16.765000 0.00 1.00 0.00 1,677.501.000000

Base 16.765000 0.00 1.00 0.00 1,677.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,600.000 NHIH Local 16.931200 0.00 36.00 0.00 60,988.321.000000

Base 16.931200 0.00 36.00 0.00 60,988.32



Prepared by State StreetPage 591

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 14.680800 0.00 44.00 0.00 129,235.041.000000

Base 14.680800 0.00 44.00 0.00 129,235.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHZ Local 15.680000 0.00 0.00 0.00 137,984.001.000000

Base 15.680000 0.00 0.00 0.00 137,984.00

045604105 Total

81.00 0.000.0021,300.000 Local 329,884.86

Base 0.00 81.00 0.00 329,884.86

COMMON STOCK USD.0104621X108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASSURANT INC

1,600.000 NHDG Local 35.800000 0.00 0.00 0.00 57,280.001.000000

Base 35.800000 0.00 0.00 0.00 57,280.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHIH Local 38.210000 0.00 0.00 0.00 30,568.001.000000

Base 38.210000 0.00 0.00 0.00 30,568.00

04621X108 Total

0.00 0.000.002,400.000 Local 87,848.00

Base 0.00 0.00 0.00 87,848.00

COMMON STOCK USD.2046224101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COASTEC INDUSTRIES INC

1,800.000 NHIH Local 34.561700 0.00 18.00 0.00 62,229.061.000000

Base 34.561700 0.00 18.00 0.00 62,229.06

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 27.965500 0.00 22.00 0.00 123,070.201.000000

Base 27.965500 0.00 22.00 0.00 123,070.20
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 31.750000 0.00 0.00 0.00 139,700.001.000000

Base 31.750000 0.00 0.00 0.00 139,700.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

70.000 NHEX Local 33.195600 0.00 2.80 0.00 2,326.491.000000

Base 33.195600 0.00 2.80 0.00 2,326.49

046224101 Total

42.80 0.000.0010,670.000 Local 327,325.75

Base 0.00 42.80 0.00 327,325.75

COMMON STOCK04624B103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ASTEX PHARMACEUTICALS

500.000 NHIH Local 1.814000 0.00 5.00 0.00 912.001.000000

Base 1.814000 0.00 5.00 0.00 912.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,600.000 NHIH Local 1.829100 0.00 46.00 0.00 8,459.861.000000

Base 1.829100 0.00 46.00 0.00 8,459.86

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,800.000 NHDG Local 1.802500 0.00 59.00 0.00 21,328.501.000000

Base 1.802500 0.00 59.00 0.00 21,328.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,800.000 NHHZ Local 1.950000 0.00 0.00 0.00 23,010.001.000000

Base 1.950000 0.00 0.00 0.00 23,010.00

04624B103 Total

110.00 0.000.0028,700.000 Local 53,710.36

Base 0.00 110.00 0.00 53,710.36
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COMMON STOCK USD.01046265104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ASTORIA FINANCIAL CORP

3,979.000 NHIH Local 7.578400 0.00 39.79 0.00 30,194.241.000000

Base 7.578400 0.00 39.79 0.00 30,194.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,600.000 NHIH Local 7.481300 0.00 26.00 0.00 19,477.381.000000

Base 7.481300 0.00 26.00 0.00 19,477.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,221.000 NHIH Local 7.611500 0.00 12.21 0.00 9,305.851.000000

Base 7.611500 0.00 12.21 0.00 9,305.85

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,700.000 NHDG Local 7.490900 0.00 98.50 0.00 147,669.231.000000

Base 7.490900 0.00 98.50 0.00 147,669.23

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,700.000 NHHZ Local 8.750000 0.00 0.00 0.00 172,375.001.000000

Base 8.750000 0.00 0.00 0.00 172,375.00

046265104 Total

176.50 0.000.0047,200.000 Local 379,021.70

Base 0.00 176.50 0.00 379,021.70

COMMON STOCK USD.01046433108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ASTRONICS CORP

300.000 NHIH Local 33.566700 0.00 3.00 0.00 10,073.011.000000

Base 33.566700 0.00 3.00 0.00 10,073.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 33.605000 0.00 6.00 0.00 20,169.001.000000

Base 33.605000 0.00 6.00 0.00 20,169.00
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046433108 Total

9.00 0.000.00900.000 Local 30,242.01

Base 0.00 9.00 0.00 30,242.01

COMMON STOCK USD.0104685W103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ATHENAHEALTH INC

2,000.000 NHIH Local 55.979900 0.00 20.00 0.00 111,979.801.000000

Base 55.979900 0.00 20.00 0.00 111,979.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 56.283600 0.00 11.00 0.00 61,922.961.000000

Base 56.283600 0.00 11.00 0.00 61,922.96

04685W103 Total

31.00 0.000.003,100.000 Local 173,902.76

Base 0.00 31.00 0.00 173,902.76

COMMON STOCK04878Q863 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ATLANTIC POWER CORP

2,500.000 NHIH Local 13.035400 0.00 25.00 0.00 32,613.501.000000

Base 13.035400 0.00 25.00 0.00 32,613.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 13.052900 0.00 12.00 0.00 15,675.481.000000

Base 13.052900 0.00 12.00 0.00 15,675.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,600.000 NHIH Local 13.029600 0.00 36.00 0.00 46,942.561.000000

Base 13.029600 0.00 36.00 0.00 46,942.56

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

3,000.000 NHIH Local 13.517600 0.00 0.00 0.00 40,552.801.000000

Base 13.517600 0.00 0.00 0.00 40,552.80
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,200.000 NHDG Local 13.332900 0.00 71.00 0.00 189,398.181.000000

Base 13.332900 0.00 71.00 0.00 189,398.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,200.000 NHHZ Local 14.360000 0.00 0.00 0.00 203,912.001.000000

Base 14.360000 0.00 0.00 0.00 203,912.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

15,700.000 NHHZ Local 13.691100 0.00 235.50 0.00 215,185.771.000000

Base 13.691100 0.00 235.50 0.00 215,185.77

04878Q863 Total

379.50 0.000.0054,400.000 Local 744,280.29

Base 0.00 379.50 0.00 744,280.29

COMMON STOCK USD.01049079205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ATLANTIC TELE NETWORK INC

400.000 NHIH Local 41.650000 0.00 4.00 0.00 16,664.001.000000

Base 41.650000 0.00 4.00 0.00 16,664.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 41.598700 0.00 4.00 0.00 16,643.481.000000

Base 41.598700 0.00 4.00 0.00 16,643.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 30.871600 0.00 8.00 0.00 49,402.561.000000

Base 30.871600 0.00 8.00 0.00 49,402.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 32.470000 0.00 0.00 0.00 51,952.001.000000

Base 32.470000 0.00 0.00 0.00 51,952.00
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049079205 Total

16.00 0.000.004,000.000 Local 134,662.04

Base 0.00 16.00 0.00 134,662.04

COMMON STOCK USD.01049164205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ATLAS AIR WORLDWIDE HOLDINGS

200.000 NHIH Local 38.745000 0.00 2.00 0.00 7,751.001.000000

Base 38.745000 0.00 2.00 0.00 7,751.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 38.835000 0.00 1.00 0.00 3,884.501.000000

Base 38.835000 0.00 1.00 0.00 3,884.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 39.200300 0.00 20.00 0.00 78,420.601.000000

Base 39.200300 0.00 20.00 0.00 78,420.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 30.361200 0.00 30.00 0.00 182,197.201.000000

Base 30.361200 0.00 30.00 0.00 182,197.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 34.960000 0.00 0.00 0.00 209,760.001.000000

Base 34.960000 0.00 0.00 0.00 209,760.00

049164205 Total

53.00 0.000.0014,300.000 Local 482,013.30

Base 0.00 53.00 0.00 482,013.30

COMMON STOCK NPV049560105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHATMOS ENERGY CORP

1,500.000 NHDG Local 32.450000 0.00 0.00 0.00 48,675.001.000000

Base 32.450000 0.00 0.00 0.00 48,675.00
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COMMON STOCK04963C209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ATRICURE INC

1,300.000 NHIH Local 10.151900 0.00 13.00 0.00 13,210.471.000000

Base 10.151900 0.00 13.00 0.00 13,210.47

COMMON STOCK USD.1049904105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ATRION CORPORATION

100.000 NHIH Local 231.000000 0.00 1.00 0.00 23,101.001.000000

Base 231.000000 0.00 1.00 0.00 23,101.00

COMMON STOCK USD1.050095108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHATWOOD OCEANICS INC

600.000 NHDG Local 34.360000 0.00 0.00 0.00 20,616.001.000000

Base 34.360000 0.00 0.00 0.00 20,616.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.04ISI GROUPINC

1,110.000 NHHO Local 38.340800 0.00 44.40 0.00 42,602.691.000000

Base 38.340800 0.00 44.40 0.00 42,602.69

050095108 Total

44.40 0.000.001,710.000 Local 63,218.69

Base 0.00 44.40 0.00 63,218.69

COMMON STOCK USD.01050757103 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)AUDIOVOX CORP A

3,900.000 NHDG Local 4.839600 0.00 19.50 0.00 18,893.941.000000

Base 4.839600 0.00 19.50 0.00 18,893.94

COMMON STOCK NPV05155C105 06 Dec 2011 09 Dec 2011 USD/DTC 0.01LIQUIDNETINCAURICO GOLD INC

15,350.000 NHDX Local 9.052400 0.00 153.50 0.00 139,107.841.000000

Base 9.052400 0.00 153.50 0.00 139,107.84

07 Dec 2011 12 Dec 2011 USD/DTC 0.01LIQUIDNETINC

4,000.000 NHDX Local 9.363700 0.00 40.00 0.00 37,494.801.000000

Base 9.363700 0.00 40.00 0.00 37,494.80
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08 Dec 2011 13 Dec 2011 USD/DTC 0.01KNIGHT DIRECT LLC

15,300.000 NHDX Local 9.077400 0.00 107.10 0.00 138,991.321.000000

Base 9.077400 0.00 107.10 0.00 138,991.32

09 Dec 2011 14 Dec 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

8,850.000 NHDX Local 8.997200 0.00 177.00 0.00 79,802.221.000000

Base 8.997200 0.00 177.00 0.00 79,802.22

21 Dec 2011 27 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

9,350.000 NHDX Local 8.122900 0.00 280.50 0.00 76,229.621.000000

Base 8.122900 0.00 280.50 0.00 76,229.62

22 Dec 2011 28 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

14,000.000 NHDX Local 8.059000 0.00 420.00 0.00 113,246.001.000000

Base 8.059000 0.00 420.00 0.00 113,246.00

23 Dec 2011 29 Dec 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

6,850.000 NHDX Local 8.062800 0.00 137.00 0.00 55,367.181.000000

Base 8.062800 0.00 137.00 0.00 55,367.18

27 Dec 2011 30 Dec 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

11,950.000 NHDX Local 7.974600 0.00 239.00 0.00 95,535.471.000000

Base 7.974600 0.00 239.00 0.00 95,535.47

28 Dec 2011 OPEN USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

5,100.000 NHDX Local 7.820000 0.00 102.00 0.00 39,984.001.000000

Base 7.820000 0.00 102.00 0.00 39,984.00

05155C105 Total

1,656.10 0.000.0090,750.000 Local 775,758.45

Base 0.00 1,656.10 0.00 775,758.45



Prepared by State StreetPage 599

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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.01052769106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAUTODESK INC

2,000.000 NHIH Local 33.610000 0.00 0.00 0.00 67,220.001.000000

Base 33.610000 0.00 0.00 0.00 67,220.00

COMMON STOCK USD1.052800109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAUTOLIV INC

1,600.000 NHDG Local 48.500000 0.00 0.00 0.00 77,600.001.000000

Base 48.500000 0.00 0.00 0.00 77,600.00

COMMON STOCK USD.1053015103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAUTOMATIC DATA PROCESSING

4,300.000 NHIH Local 51.640000 0.00 0.00 0.00 222,052.001.000000

Base 51.640000 0.00 0.00 0.00 222,052.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 51.583300 0.00 4.50 0.00 15,479.491.000000

Base 51.583300 0.00 4.50 0.00 15,479.49

053015103 Total

4.50 0.000.004,600.000 Local 237,531.49

Base 0.00 4.50 0.00 237,531.49

COMMON STOCK USD.0105329W102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAUTONATION INC

500.000 NHDG Local 32.780000 0.00 0.00 0.00 16,390.001.000000

Base 32.780000 0.00 0.00 0.00 16,390.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHIH Local 33.500000 0.00 0.00 0.00 20,100.001.000000

Base 33.500000 0.00 0.00 0.00 20,100.00

05329W102 Total

0.00 0.000.001,100.000 Local 36,490.00

Base 0.00 0.00 0.00 36,490.00
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COMMON STOCK USD.01053332102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAUTOZONE INC

252.000 NHIH Local 336.230000 0.00 0.00 0.00 84,729.961.000000

Base 336.230000 0.00 0.00 0.00 84,729.96

COMMON STOCK USD.0105334D107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AUXILIUM PHARMACEUTICALS INC

1,000.000 NHIH Local 16.025500 0.00 10.00 0.00 16,035.501.000000

Base 16.025500 0.00 10.00 0.00 16,035.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 15.706500 0.00 13.00 0.00 20,431.451.000000

Base 15.706500 0.00 13.00 0.00 20,431.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 16.470000 0.00 20.00 0.00 32,960.001.000000

Base 16.470000 0.00 20.00 0.00 32,960.00

05334D107 Total

43.00 0.000.004,300.000 Local 69,426.95

Base 0.00 43.00 0.00 69,426.95

REIT USD.01053484101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVALONBAY COMMUNITIES INC

1,769.000 NHDG Local 114.050000 0.00 0.00 0.00 201,754.451.000000

Base 114.050000 0.00 0.00 0.00 201,754.45

04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.

133.000 NHHY Local 127.220000 0.00 1.99 0.00 16,922.251.000000

Base 127.220000 0.00 1.99 0.00 16,922.25

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

815.000 NHIH Local 126.690000 0.00 0.00 0.00 103,252.351.000000

Base 126.690000 0.00 0.00 0.00 103,252.35
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053484101 Total

1.99 0.000.002,717.000 Local 321,929.05

Base 0.00 1.99 0.00 321,929.05

COMMON STOCK NPV05348P401 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVANIR PHARMACEUTICALS INC A

2,400.000 NHIH Local 2.623000 0.00 24.00 0.00 6,319.201.000000

Base 2.623000 0.00 24.00 0.00 6,319.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

8,700.000 NHIH Local 2.615000 0.00 87.00 0.00 22,837.501.000000

Base 2.615000 0.00 87.00 0.00 22,837.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 2.651100 0.00 14.50 0.00 7,702.691.000000

Base 2.651100 0.00 14.50 0.00 7,702.69

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 3.180000 0.00 0.00 0.00 9,222.001.000000

Base 3.180000 0.00 0.00 0.00 9,222.00

05348P401 Total

125.50 0.000.0016,900.000 Local 46,081.39

Base 0.00 125.50 0.00 46,081.39

COMMON STOCK USD1.053494100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVATAR HOLDINGS INC

600.000 NHIH Local 8.004200 0.00 6.00 0.00 4,808.521.000000

Base 8.004200 0.00 6.00 0.00 4,808.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 7.959800 0.00 2.00 0.00 1,593.961.000000

Base 7.959800 0.00 2.00 0.00 1,593.96
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 8.029100 0.00 10.00 0.00 16,068.201.000000

Base 8.029100 0.00 10.00 0.00 16,068.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 8.240000 0.00 0.00 0.00 16,480.001.000000

Base 8.240000 0.00 0.00 0.00 16,480.00

053494100 Total

18.00 0.000.004,800.000 Local 38,950.68

Base 0.00 18.00 0.00 38,950.68

COMMON STOCK053588109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVEO PHARMACEUTICALS INC

2,200.000 NHIH Local 16.025000 0.00 22.00 0.00 35,277.001.000000

Base 16.025000 0.00 22.00 0.00 35,277.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 16.070000 0.00 2.00 0.00 3,216.001.000000

Base 16.070000 0.00 2.00 0.00 3,216.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 16.083800 0.00 4.00 0.00 6,437.521.000000

Base 16.083800 0.00 4.00 0.00 6,437.52

053588109 Total

28.00 0.000.002,800.000 Local 44,930.52

Base 0.00 28.00 0.00 44,930.52

COMMON STOCK USD1.053611109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVERY DENNISON CORP

2,000.000 NHDG Local 25.080000 0.00 0.00 0.00 50,160.001.000000

Base 25.080000 0.00 0.00 0.00 50,160.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHIH Local 26.540000 0.00 0.00 0.00 23,886.001.000000

Base 26.540000 0.00 0.00 0.00 23,886.00

053611109 Total

0.00 0.000.002,900.000 Local 74,046.00

Base 0.00 0.00 0.00 74,046.00

COMMON STOCK USD.0105366Y102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVIAT NETWORKS INC

4,300.000 NHIH Local 2.149400 0.00 43.00 0.00 9,285.421.000000

Base 2.149400 0.00 43.00 0.00 9,285.42

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 2.135000 0.00 12.00 0.00 2,574.001.000000

Base 2.135000 0.00 12.00 0.00 2,574.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,600.000 NHDG Local 2.398200 0.00 68.00 0.00 32,683.521.000000

Base 2.398200 0.00 68.00 0.00 32,683.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,600.000 NHHZ Local 2.470000 0.00 0.00 0.00 33,592.001.000000

Base 2.470000 0.00 0.00 0.00 33,592.00

05366Y102 Total

123.00 0.000.0032,700.000 Local 78,134.94

Base 0.00 123.00 0.00 78,134.94

COMMON STOCK USD.0105367P100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVID TECHNOLOGY INC

2,200.000 NHIH Local 7.226500 0.00 22.00 0.00 15,920.301.000000

Base 7.226500 0.00 22.00 0.00 15,920.30
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 7.245000 0.00 4.00 0.00 2,902.001.000000

Base 7.245000 0.00 4.00 0.00 2,902.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 7.240000 0.00 1.00 0.00 725.001.000000

Base 7.240000 0.00 1.00 0.00 725.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,610.000 NHDG Local 7.542300 0.00 33.05 0.00 49,887.651.000000

Base 7.542300 0.00 33.05 0.00 49,887.65

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,610.000 NHHZ Local 8.240000 0.00 0.00 0.00 54,466.401.000000

Base 8.240000 0.00 0.00 0.00 54,466.40

05367P100 Total

60.05 0.000.0015,920.000 Local 123,901.35

Base 0.00 60.05 0.00 123,901.35

COMMON STOCK USD.01053774105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVIS BUDGET GROUP INC

1,300.000 NHIH Local 13.499400 0.00 13.00 0.00 17,562.221.000000

Base 13.499400 0.00 13.00 0.00 17,562.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 13.436000 0.00 15.00 0.00 20,169.001.000000

Base 13.436000 0.00 15.00 0.00 20,169.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,600.000 NHIH Local 13.520800 0.00 66.00 0.00 89,303.281.000000

Base 13.520800 0.00 66.00 0.00 89,303.28
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053774105 Total

94.00 0.000.009,400.000 Local 127,034.50

Base 0.00 94.00 0.00 127,034.50

COMMON STOCK NPV05379B107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVISTA CORP

100.000 NHIH Local 24.495000 0.00 1.00 0.00 2,450.501.000000

Base 24.495000 0.00 1.00 0.00 2,450.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,000.000 NHIH Local 24.499400 0.00 50.00 0.00 122,547.001.000000

Base 24.499400 0.00 50.00 0.00 122,547.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,900.000 NHDG Local 23.471400 0.00 64.50 0.00 302,845.561.000000

Base 23.471400 0.00 64.50 0.00 302,845.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,900.000 NHHZ Local 24.840000 0.00 0.00 0.00 320,436.001.000000

Base 24.840000 0.00 0.00 0.00 320,436.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 25.675000 0.00 3.00 0.00 5,138.001.000000

Base 25.675000 0.00 3.00 0.00 5,138.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 25.120000 0.00 3.00 0.00 5,027.001.000000

Base 25.120000 0.00 3.00 0.00 5,027.00

05379B107 Total

121.50 0.000.0031,300.000 Local 758,444.06

Base 0.00 121.50 0.00 758,444.06
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COMMON STOCK USD1.053807103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVNET INC

2,600.000 NHDG Local 26.080000 0.00 0.00 0.00 67,808.001.000000

Base 26.080000 0.00 0.00 0.00 67,808.00

05399Z951 17 Oct 2011 17 Oct 2011 USD/BOSCAPITAL CALLADVENT INTERNATIONAL GPE VI A

525,000.000 NHEL Local 1.000000 0.00 0.00 0.00 525,000.001.000000

Base 1.000000 0.00 0.00 0.00 525,000.00

23 Nov 2011 23 Nov 2011 USD/BOSCAPITAL CALL

2,160,000.000 NHEL Local 1.000000 0.00 0.00 0.00 2,160,000.001.000000

Base 1.000000 0.00 0.00 0.00 2,160,000.00

05399Z951 Total

0.00 0.000.002,685,000.000 Local 2,685,000.00

Base 0.00 0.00 0.00 2,685,000.00

COMMON STOCK USD.25054303102 10 Oct 2011 13 Oct 2011 USD/DTC 0.03GARDNER RICH & COAVON PRODUCTS INC

17,847.000 NHEZ Local 20.682200 0.00 535.41 0.00 369,650.631.000000

Base 20.682200 0.00 535.41 0.00 369,650.63

11 Oct 2011 14 Oct 2011 USD/DTC 0.03GARDNER RICH & CO

17,847.000 NHEZ Local 21.152500 0.00 535.41 0.00 378,044.081.000000

Base 21.152500 0.00 535.41 0.00 378,044.08

17 Oct 2011 20 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

16,804.000 NHEZ Local 22.070600 0.00 504.12 0.00 371,378.481.000000

Base 22.070600 0.00 504.12 0.00 371,378.48

18 Oct 2011 21 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

16,805.000 NHEZ Local 22.353800 0.00 504.15 0.00 376,159.761.000000

Base 22.353800 0.00 504.15 0.00 376,159.76
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHIH Local 17.850000 0.00 0.00 0.00 66,045.001.000000

Base 17.850000 0.00 0.00 0.00 66,045.00

054303102 Total

2,079.09 0.000.0073,003.000 Local 1,561,277.95

Base 0.00 2,079.09 0.00 1,561,277.95

COMMON STOCK054540109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAXCELIS TECHNOLOGIES INC

9,600.000 NHIH Local 1.290700 0.00 96.00 0.00 12,486.721.000000

Base 1.290700 0.00 96.00 0.00 12,486.72

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,000.000 NHDG Local 1.051700 0.00 120.00 0.00 25,360.801.000000

Base 1.051700 0.00 120.00 0.00 25,360.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,000.000 NHHZ Local 1.210000 0.00 0.00 0.00 29,040.001.000000

Base 1.210000 0.00 0.00 0.00 29,040.00

054540109 Total

216.00 0.000.0057,600.000 Local 66,887.52

Base 0.00 216.00 0.00 66,887.52

DEPOSITORY RECEIPT05462W109 23 Nov 2011 30 Nov 2011 USD/CED 0.012 NATEXIS BLEICHROEDER INCAXIS BANK LTD  GDR REG S

28,859.000 NHIL Local 18.076500 0.00 260.83 0.00 521,930.541.000000

Base 18.076500 0.00 260.83 0.00 521,930.54

COMMON STOCK USD5.054937107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBB+T CORP

13,100.000 NHDG Local 21.330000 0.00 0.00 0.00 279,423.001.000000

Base 21.330000 0.00 0.00 0.00 279,423.00
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 23.373600 0.00 10.50 0.00 16,372.021.000000

Base 23.373600 0.00 10.50 0.00 16,372.02

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHIH Local 23.130000 0.00 0.00 0.00 138,780.001.000000

Base 23.130000 0.00 0.00 0.00 138,780.00

054937107 Total

10.50 0.000.0019,800.000 Local 434,575.02

Base 0.00 10.50 0.00 434,575.02

COMMON STOCK USD.0105508R106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.B+G FOODS INC

1,500.000 NHIH Local 22.390000 0.00 15.00 0.00 33,600.001.000000

Base 22.390000 0.00 15.00 0.00 33,600.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 22.310000 0.00 1.00 0.00 2,232.001.000000

Base 22.310000 0.00 1.00 0.00 2,232.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 22.528900 0.00 27.00 0.00 60,855.031.000000

Base 22.528900 0.00 27.00 0.00 60,855.03

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 15.731300 0.00 23.50 0.00 73,960.611.000000

Base 15.731300 0.00 23.50 0.00 73,960.61

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHZ Local 17.240000 0.00 0.00 0.00 81,028.001.000000

Base 17.240000 0.00 0.00 0.00 81,028.00
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05508R106 Total

66.50 0.000.0013,700.000 Local 251,675.64

Base 0.00 66.50 0.00 251,675.64

COMMON STOCK USD.0105541T101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BGC PARTNERS INC CL A

3,800.000 NHIH Local 6.653700 0.00 38.00 0.00 25,322.061.000000

Base 6.653700 0.00 38.00 0.00 25,322.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 6.605000 0.00 13.00 0.00 8,599.501.000000

Base 6.605000 0.00 13.00 0.00 8,599.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 6.646500 0.00 17.00 0.00 11,316.051.000000

Base 6.646500 0.00 17.00 0.00 11,316.05

05541T101 Total

68.00 0.000.006,800.000 Local 45,237.61

Base 0.00 68.00 0.00 45,237.61

COMMON STOCK05561Q201 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOK FINANCIAL CORPORATION

300.000 NHDG Local 46.890000 0.00 0.00 0.00 14,067.001.000000

Base 46.890000 0.00 0.00 0.00 14,067.00

COMMON STOCK NPV055639108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BPZ RESOURCES INC

3,600.000 NHIH Local 2.902400 0.00 36.00 0.00 10,484.641.000000

Base 2.902400 0.00 36.00 0.00 10,484.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 2.910000 0.00 10.00 0.00 2,920.001.000000

Base 2.910000 0.00 10.00 0.00 2,920.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,500.000 NHIH Local 2.872100 0.00 45.00 0.00 12,969.451.000000

Base 2.872100 0.00 45.00 0.00 12,969.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,800.000 NHDG Local 2.579000 0.00 89.00 0.00 45,995.201.000000

Base 2.579000 0.00 89.00 0.00 45,995.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,800.000 NHHZ Local 2.830000 0.00 0.00 0.00 50,374.001.000000

Base 2.830000 0.00 0.00 0.00 50,374.00

055639108 Total

180.00 0.000.0044,700.000 Local 122,743.29

Base 0.00 180.00 0.00 122,743.29

REIT USD.0105564E106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRE PROPERTIES INC

1,300.000 NHDG Local 42.340000 0.00 0.00 0.00 55,042.001.000000

Base 42.340000 0.00 0.00 0.00 55,042.00

COMMON STOCK USD.0105566U108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BOFI HOLDING INC

400.000 NHIH Local 16.332500 0.00 4.00 0.00 6,537.001.000000

Base 16.332500 0.00 4.00 0.00 6,537.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 16.457500 0.00 4.00 0.00 6,587.001.000000

Base 16.457500 0.00 4.00 0.00 6,587.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 13.343900 0.00 9.00 0.00 24,028.021.000000

Base 13.343900 0.00 9.00 0.00 24,028.02
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 13.850000 0.00 0.00 0.00 24,930.001.000000

Base 13.850000 0.00 0.00 0.00 24,930.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 16.160500 0.00 4.50 0.00 4,852.651.000000

Base 16.160500 0.00 4.50 0.00 4,852.65

05566U108 Total

21.50 0.000.004,700.000 Local 66,934.67

Base 0.00 21.50 0.00 66,934.67

COMMON STOCK USD.01055921100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBMC SOFTWARE INC

1,500.000 NHIH Local 37.470000 0.00 0.00 0.00 56,205.001.000000

Base 37.470000 0.00 0.00 0.00 56,205.00

COMMON STOCK05644R101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BACTERIN INTERNATIONAL HOLDI

1,500.000 NHIH Local 3.192200 0.00 15.00 0.00 4,803.301.000000

Base 3.192200 0.00 15.00 0.00 4,803.30

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 3.197500 0.00 6.00 0.00 1,924.501.000000

Base 3.197500 0.00 6.00 0.00 1,924.50

05644R101 Total

21.00 0.000.002,100.000 Local 6,727.80

Base 0.00 21.00 0.00 6,727.80

COMMON STOCK USD1.056525108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BADGER METER INC

1,300.000 NHIH Local 31.853800 0.00 13.00 0.00 41,422.941.000000

Base 31.853800 0.00 13.00 0.00 41,422.94
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 28.644300 0.00 3.00 0.00 17,189.581.000000

Base 28.644300 0.00 3.00 0.00 17,189.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 32.190000 0.00 0.00 0.00 19,314.001.000000

Base 32.190000 0.00 0.00 0.00 19,314.00

056525108 Total

16.00 0.000.002,500.000 Local 77,926.52

Base 0.00 16.00 0.00 77,926.52

ADR USD.00005056752108 05 Oct 2011 11 Oct 2011 USD/DTC 0.03CITIGROUPGLOBAL MARKETS INCBAIDU INC   SPON ADR

8,500.000 NHHP Local 110.765000 0.00 255.00 0.00 941,757.501.000000

Base 110.765000 0.00 255.00 0.00 941,757.50

02 Nov 2011 07 Nov 2011 USD/DTC 0.03DEUTSCHE BANK SECURITIES INC

2,700.000 NHHP Local 140.287700 0.00 81.00 0.00 378,857.791.000000

Base 140.287700 0.00 81.00 0.00 378,857.79

03 Nov 2011 08 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,600.000 NHHP Local 141.959700 0.00 78.00 0.00 369,173.221.000000

Base 141.959700 0.00 78.00 0.00 369,173.22

04 Nov 2011 09 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,700.000 NHHP Local 141.960100 0.00 81.00 0.00 383,373.271.000000

Base 141.960100 0.00 81.00 0.00 383,373.27

20 Dec 2011 23 Dec 2011 USD/DTC 0.01SG AMERICAS SECURITIES LLC

4,400.000 NHHP Local 118.120800 0.00 44.00 0.00 519,775.521.000000

Base 118.120800 0.00 44.00 0.00 519,775.52
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056752108 Total

539.00 0.000.0020,900.000 Local 2,592,937.30

Base 0.00 539.00 0.00 2,592,937.30

COMMON STOCK USD1.057149106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MICHAEL BAKER CORP

800.000 NHIH Local 21.045000 0.00 8.00 0.00 16,844.001.000000

Base 21.045000 0.00 8.00 0.00 16,844.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 18.778100 0.00 9.00 0.00 33,809.581.000000

Base 18.778100 0.00 9.00 0.00 33,809.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 19.430000 0.00 0.00 0.00 34,974.001.000000

Base 19.430000 0.00 0.00 0.00 34,974.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHZ Local 19.527100 0.00 7.50 0.00 9,771.051.000000

Base 19.527100 0.00 7.50 0.00 9,771.05

057149106 Total

24.50 0.000.004,900.000 Local 95,398.63

Base 0.00 24.50 0.00 95,398.63

COMMON STOCK USD1.057224107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBAKER HUGHES INC

5,000.000 NHDG Local 46.160000 0.00 0.00 0.00 230,800.001.000000

Base 46.160000 0.00 0.00 0.00 230,800.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 56.144000 0.00 7.50 0.00 28,079.501.000000

Base 56.144000 0.00 7.50 0.00 28,079.50
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHIH Local 57.280000 0.00 0.00 0.00 240,576.001.000000

Base 57.280000 0.00 0.00 0.00 240,576.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHEU Local 45.533300 0.00 9.00 0.00 27,328.981.000000

Base 45.533300 0.00 9.00 0.00 27,328.98

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 45.565000 0.00 6.00 0.00 18,232.001.000000

Base 45.565000 0.00 6.00 0.00 18,232.00

057224107 Total

22.50 0.000.0010,700.000 Local 545,016.48

Base 0.00 22.50 0.00 545,016.48

COMMON STOCK057665200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BALCHEM CORP

500.000 NHIH Local 40.604000 0.00 5.00 0.00 20,307.001.000000

Base 40.604000 0.00 5.00 0.00 20,307.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 40.670000 0.00 1.00 0.00 4,068.001.000000

Base 40.670000 0.00 1.00 0.00 4,068.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 40.554300 0.00 20.00 0.00 81,128.601.000000

Base 40.554300 0.00 20.00 0.00 81,128.60

057665200 Total

26.00 0.000.002,600.000 Local 105,503.60

Base 0.00 26.00 0.00 105,503.60
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COMMON STOCK NPV057755209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BALDWIN + LYONS INC  CL B

800.000 NHIH Local 22.988600 0.00 8.00 0.00 18,398.881.000000

Base 22.988600 0.00 8.00 0.00 18,398.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 21.611100 0.00 9.00 0.00 38,908.981.000000

Base 21.611100 0.00 9.00 0.00 38,908.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 22.420000 0.00 0.00 0.00 40,356.001.000000

Base 22.420000 0.00 0.00 0.00 40,356.00

057755209 Total

17.00 0.000.004,400.000 Local 97,663.86

Base 0.00 17.00 0.00 97,663.86

COMMON STOCK NPV058498106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBALL CORP

1,500.000 NHIH Local 34.760000 0.00 0.00 0.00 52,140.001.000000

Base 34.760000 0.00 0.00 0.00 52,140.00

COMMON STOCK USD1.05945F103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANCFIRST CORP

600.000 NHIH Local 36.971400 0.00 6.00 0.00 22,188.841.000000

Base 36.971400 0.00 6.00 0.00 22,188.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 32.627200 0.00 7.00 0.00 45,685.081.000000

Base 32.627200 0.00 7.00 0.00 45,685.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 35.460000 0.00 0.00 0.00 49,644.001.000000

Base 35.460000 0.00 0.00 0.00 49,644.00
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24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 38.603300 0.00 3.00 0.00 7,723.661.000000

Base 38.603300 0.00 3.00 0.00 7,723.66

05945F103 Total

16.00 0.000.003,600.000 Local 125,241.58

Base 0.00 16.00 0.00 125,241.58

ADR05965X109 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANCO SANTANDER CHILE ADR

3,500.000 NHIL Local 71.900000 0.00 0.00 0.00 251,650.001.000000

Base 71.900000 0.00 0.00 0.00 251,650.00

ADR05968L102 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANCOLOMBIA S.A. SPONS ADR

5,100.000 NHIL Local 56.660000 0.00 0.00 0.00 288,966.001.000000

Base 56.660000 0.00 0.00 0.00 288,966.00

COMMON STOCK USD.01059690107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANCORP RHODE ISLAND INC

100.000 NHIH Local 42.985000 0.00 1.00 0.00 4,299.501.000000

Base 42.985000 0.00 1.00 0.00 4,299.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 43.051700 0.00 2.00 0.00 8,612.341.000000

Base 43.051700 0.00 2.00 0.00 8,612.34

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 42.240500 0.00 4.00 0.00 33,796.401.000000

Base 42.240500 0.00 4.00 0.00 33,796.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 44.160000 0.00 0.00 0.00 35,328.001.000000

Base 44.160000 0.00 0.00 0.00 35,328.00
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059690107 Total

7.00 0.000.001,900.000 Local 82,036.24

Base 0.00 7.00 0.00 82,036.24

COMMON STOCK USD2.5059692103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBANCORPSOUTH INC

7,400.000 NHIH Local 9.400400 0.00 74.00 0.00 69,636.961.000000

Base 9.400400 0.00 74.00 0.00 69,636.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

18,800.000 NHDG Local 8.610000 0.00 94.00 0.00 161,962.001.000000

Base 8.610000 0.00 94.00 0.00 161,962.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,800.000 NHHZ Local 9.820000 0.00 0.00 0.00 184,616.001.000000

Base 9.820000 0.00 0.00 0.00 184,616.00

059692103 Total

168.00 0.000.0045,000.000 Local 416,214.96

Base 0.00 168.00 0.00 416,214.96

COMMON STOCK USD1.05969A105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANCORP INC/THE

996.000 NHIH Local 8.759500 0.00 9.96 0.00 8,734.421.000000

Base 8.759500 0.00 9.96 0.00 8,734.42

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,604.000 NHIH Local 8.782600 0.00 16.04 0.00 14,103.331.000000

Base 8.782600 0.00 16.04 0.00 14,103.33

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,500.000 NHDG Local 6.856700 0.00 32.50 0.00 44,601.051.000000

Base 6.856700 0.00 32.50 0.00 44,601.05
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHZ Local 7.530000 0.00 0.00 0.00 48,945.001.000000

Base 7.530000 0.00 0.00 0.00 48,945.00

05969A105 Total

58.50 0.000.0015,600.000 Local 116,383.80

Base 0.00 58.50 0.00 116,383.80

COMMON STOCK USD.01060505104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANK OF AMERICA CORP

190,600.000 NHDG Local 6.120000 0.00 0.00 0.00 1,166,472.001.000000

Base 6.120000 0.00 0.00 0.00 1,166,472.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,800.000 NHHY Local 6.620000 0.00 57.00 0.00 25,213.001.000000

Base 6.620000 0.00 57.00 0.00 25,213.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

87,900.000 NHIH Local 6.050000 0.00 0.00 0.00 531,795.001.000000

Base 6.050000 0.00 0.00 0.00 531,795.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,400.000 NHHY Local 5.018300 0.00 51.00 0.00 17,113.221.000000

Base 5.018300 0.00 51.00 0.00 17,113.22

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,320.000 NHDM Local 5.115400 0.00 109.80 0.00 37,554.531.000000

Base 5.115400 0.00 109.80 0.00 37,554.53

060505104 Total

217.80 0.000.00293,020.000 Local 1,778,147.75

Base 0.00 217.80 0.00 1,778,147.75
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COMMON STOCK USD.01062540109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANK OF HAWAII CORP

900.000 NHDG Local 36.400000 0.00 0.00 0.00 32,760.001.000000

Base 36.400000 0.00 0.00 0.00 32,760.00

COMMON STOCK NPV062896105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANK OF KENTUCKY FINL CORP

500.000 NHIH Local 20.464400 0.00 5.00 0.00 10,237.201.000000

Base 20.464400 0.00 5.00 0.00 10,237.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 20.269700 0.00 6.00 0.00 24,329.641.000000

Base 20.269700 0.00 6.00 0.00 24,329.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 21.700000 0.00 0.00 0.00 26,040.001.000000

Base 21.700000 0.00 0.00 0.00 26,040.00

062896105 Total

11.00 0.000.002,900.000 Local 60,606.84

Base 0.00 11.00 0.00 60,606.84

COMMON STOCK NPV063425102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANK OF MARIN BANCORP/CA

500.000 NHIH Local 36.090000 0.00 5.00 0.00 18,050.001.000000

Base 36.090000 0.00 5.00 0.00 18,050.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 33.220700 0.00 5.50 0.00 36,548.271.000000

Base 33.220700 0.00 5.50 0.00 36,548.27

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 35.360000 0.00 0.00 0.00 38,896.001.000000

Base 35.360000 0.00 0.00 0.00 38,896.00
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063425102 Total

10.50 0.000.002,700.000 Local 93,494.27

Base 0.00 10.50 0.00 93,494.27

COMMON STOCK USD.01063750103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANK MUTUAL CORP

200.000 NHIH Local 3.243000 0.00 2.00 0.00 650.601.000000

Base 3.243000 0.00 2.00 0.00 650.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 3.259800 0.00 21.00 0.00 6,866.581.000000

Base 3.259800 0.00 21.00 0.00 6,866.58

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,800.000 NHIH Local 3.260600 0.00 18.00 0.00 5,887.081.000000

Base 3.260600 0.00 18.00 0.00 5,887.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,400.000 NHDG Local 2.577400 0.00 52.00 0.00 26,856.961.000000

Base 2.577400 0.00 52.00 0.00 26,856.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,400.000 NHHZ Local 2.760000 0.00 0.00 0.00 28,704.001.000000

Base 2.760000 0.00 0.00 0.00 28,704.00

063750103 Total

93.00 0.000.0024,900.000 Local 68,965.22

Base 0.00 93.00 0.00 68,965.22

COMMON STOCK USD.01063904106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANK OF THE OZARKS

700.000 NHIH Local 26.583600 0.00 7.00 0.00 18,615.521.000000

Base 26.583600 0.00 7.00 0.00 18,615.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 26.676000 0.00 18.00 0.00 48,034.801.000000

Base 26.676000 0.00 18.00 0.00 48,034.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 20.919200 0.00 27.00 0.00 112,990.681.000000

Base 20.919200 0.00 27.00 0.00 112,990.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHZ Local 22.430000 0.00 0.00 0.00 121,122.001.000000

Base 22.430000 0.00 0.00 0.00 121,122.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 28.840000 0.00 3.00 0.00 5,771.001.000000

Base 28.840000 0.00 3.00 0.00 5,771.00

063904106 Total

55.00 0.000.0013,500.000 Local 306,534.00

Base 0.00 55.00 0.00 306,534.00

COMMON STOCK USD.01064058100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANK OF NEW YORK MELLON CORP

23,400.000 NHDG Local 18.590000 0.00 0.00 0.00 435,006.001.000000

Base 18.590000 0.00 0.00 0.00 435,006.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 20.635000 0.00 7.50 0.00 10,325.001.000000

Base 20.635000 0.00 7.50 0.00 10,325.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,700.000 NHIH Local 20.550000 0.00 0.00 0.00 219,885.001.000000

Base 20.550000 0.00 0.00 0.00 219,885.00
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064058100 Total

7.50 0.000.0034,600.000 Local 665,216.00

Base 0.00 7.50 0.00 665,216.00

COMMON STOCK USD.0106643P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANKFINANCIAL CORP

900.000 NHIH Local 6.470800 0.00 9.00 0.00 5,832.721.000000

Base 6.470800 0.00 9.00 0.00 5,832.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 6.535000 0.00 2.00 0.00 1,309.001.000000

Base 6.535000 0.00 2.00 0.00 1,309.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 6.452500 0.00 8.00 0.00 5,170.001.000000

Base 6.452500 0.00 8.00 0.00 5,170.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,616.000 NHDG Local 7.066000 0.00 23.08 0.00 32,639.741.000000

Base 7.066000 0.00 23.08 0.00 32,639.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,616.000 NHHZ Local 7.650000 0.00 0.00 0.00 35,312.401.000000

Base 7.650000 0.00 0.00 0.00 35,312.40

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,200.000 NHHZ Local 8.170000 0.00 18.00 0.00 9,822.001.000000

Base 8.170000 0.00 18.00 0.00 9,822.00

06643P104 Total

60.08 0.000.0012,332.000 Local 90,085.86

Base 0.00 60.08 0.00 90,085.86
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COMMON STOCK06647F102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANKRATE INC

1,900.000 NHIH Local 20.092100 0.00 19.00 0.00 38,193.991.000000

Base 20.092100 0.00 19.00 0.00 38,193.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 20.015000 0.00 2.00 0.00 4,005.001.000000

Base 20.015000 0.00 2.00 0.00 4,005.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 14.681600 0.00 7.00 0.00 20,561.241.000000

Base 14.681600 0.00 7.00 0.00 20,561.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 15.810000 0.00 0.00 0.00 22,134.001.000000

Base 15.810000 0.00 0.00 0.00 22,134.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHZ Local 16.820000 0.00 12.00 0.00 13,468.001.000000

Base 16.820000 0.00 12.00 0.00 13,468.00

06647F102 Total

40.00 0.000.005,700.000 Local 98,362.23

Base 0.00 40.00 0.00 98,362.23

COMMON STOCK USD.0106652K103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANKUNITED INC

800.000 NHDG Local 20.760000 0.00 0.00 0.00 16,608.001.000000

Base 20.760000 0.00 0.00 0.00 16,608.00

COMMON STOCK USD.0106652V208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANNER CORPORATION

500.000 NHIH Local 16.793000 0.00 5.00 0.00 8,401.501.000000

Base 16.793000 0.00 5.00 0.00 8,401.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 16.840000 0.00 4.00 0.00 6,740.001.000000

Base 16.840000 0.00 4.00 0.00 6,740.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 16.787300 0.00 6.00 0.00 10,078.381.000000

Base 16.787300 0.00 6.00 0.00 10,078.38

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 11.992200 0.00 18.00 0.00 43,189.921.000000

Base 11.992200 0.00 18.00 0.00 43,189.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 13.430000 0.00 0.00 0.00 48,348.001.000000

Base 13.430000 0.00 0.00 0.00 48,348.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHZ Local 16.995000 0.00 9.00 0.00 10,206.001.000000

Base 16.995000 0.00 9.00 0.00 10,206.00

06652V208 Total

42.00 0.000.009,300.000 Local 126,963.80

Base 0.00 42.00 0.00 126,963.80

COMMON STOCK USD.25067383109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCR BARD INC

700.000 NHIH Local 87.940000 0.00 0.00 0.00 61,558.001.000000

Base 87.940000 0.00 0.00 0.00 61,558.00

COMMON STOCK067774109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BARNES + NOBLE INC

100.000 NHIH Local 16.435000 0.00 1.00 0.00 1,644.501.000000

Base 16.435000 0.00 1.00 0.00 1,644.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,500.000 NHIH Local 15.670600 0.00 25.00 0.00 39,201.501.000000

Base 15.670600 0.00 25.00 0.00 39,201.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 10.784100 0.00 33.50 0.00 72,286.971.000000

Base 10.784100 0.00 33.50 0.00 72,286.97

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 11.980000 0.00 0.00 0.00 80,266.001.000000

Base 11.980000 0.00 0.00 0.00 80,266.00

067774109 Total

59.50 0.000.0016,000.000 Local 193,398.97

Base 0.00 59.50 0.00 193,398.97

COMMON STOCK USD.01067806109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BARNES GROUP INC

500.000 NHIH Local 24.294000 0.00 5.00 0.00 12,152.001.000000

Base 24.294000 0.00 5.00 0.00 12,152.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,400.000 NHIH Local 24.428400 0.00 44.00 0.00 107,528.961.000000

Base 24.428400 0.00 44.00 0.00 107,528.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,200.000 NHDG Local 18.354500 0.00 61.00 0.00 223,985.901.000000

Base 18.354500 0.00 61.00 0.00 223,985.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,200.000 NHHZ Local 21.320000 0.00 0.00 0.00 260,104.001.000000

Base 21.320000 0.00 0.00 0.00 260,104.00
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24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 22.585000 0.00 6.00 0.00 9,040.001.000000

Base 22.585000 0.00 6.00 0.00 9,040.00

067806109 Total

116.00 0.000.0029,700.000 Local 612,810.86

Base 0.00 116.00 0.00 612,810.86

COMMON STOCK USD.01068463108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BARRETT BUSINESS SVCS INC

700.000 NHIH Local 18.578500 0.00 7.00 0.00 13,011.951.000000

Base 18.578500 0.00 7.00 0.00 13,011.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 13.893400 0.00 8.00 0.00 22,237.441.000000

Base 13.893400 0.00 8.00 0.00 22,237.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 14.050000 0.00 0.00 0.00 22,480.001.000000

Base 14.050000 0.00 0.00 0.00 22,480.00

068463108 Total

15.00 0.000.003,900.000 Local 57,729.39

Base 0.00 15.00 0.00 57,729.39

COMMON STOCK06846N104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BILL BARRETT CORP

3,900.000 NHIH Local 42.359500 0.00 39.00 0.00 165,241.051.000000

Base 42.359500 0.00 39.00 0.00 165,241.05

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 41.970000 0.00 2.00 0.00 8,396.001.000000

Base 41.970000 0.00 2.00 0.00 8,396.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 42.360000 0.00 1.00 0.00 4,237.001.000000

Base 42.360000 0.00 1.00 0.00 4,237.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,000.000 NHDG Local 34.675400 0.00 50.00 0.00 346,804.001.000000

Base 34.675400 0.00 50.00 0.00 346,804.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHZ Local 37.890000 0.00 0.00 0.00 378,900.001.000000

Base 37.890000 0.00 0.00 0.00 378,900.00

09 Nov 2011 15 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,610.000 NHDU Local 39.244200 0.00 13.05 0.00 102,440.411.000000

Base 39.244200 0.00 13.05 0.00 102,440.41

09 Nov 2011 15 Nov 2011 USD/DTC 0.02LIQUIDNETINC

3,720.000 NHDU Local 39.333900 0.00 74.40 0.00 146,396.511.000000

Base 39.333900 0.00 74.40 0.00 146,396.51

06846N104 Total

179.45 0.000.0030,530.000 Local 1,152,414.97

Base 0.00 179.45 0.00 1,152,414.97

COMMON STOCK USD1.068798107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BARRY (R.G.)

500.000 NHIH Local 12.957900 0.00 5.00 0.00 6,483.951.000000

Base 12.957900 0.00 5.00 0.00 6,483.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

300.000 NHIH Local 12.963300 0.00 3.00 0.00 3,891.991.000000

Base 12.963300 0.00 3.00 0.00 3,891.99
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 9.891700 0.00 8.50 0.00 16,824.391.000000

Base 9.891700 0.00 8.50 0.00 16,824.39

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 10.730000 0.00 0.00 0.00 18,241.001.000000

Base 10.730000 0.00 0.00 0.00 18,241.00

068798107 Total

16.50 0.000.004,200.000 Local 45,441.33

Base 0.00 16.50 0.00 45,441.33

COMMON STOCK USD.0106985P100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBASIC ENERGY SERVICES INC

2,200.000 NHIH Local 21.596700 0.00 22.00 0.00 47,534.741.000000

Base 21.596700 0.00 22.00 0.00 47,534.74

COMMON STOCK USD1.071813109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBAXTER INTERNATIONAL INC

1,000.000 NHDG Local 56.140000 0.00 0.00 0.00 56,140.001.000000

Base 56.140000 0.00 0.00 0.00 56,140.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHIH Local 53.970000 0.00 0.00 0.00 264,453.001.000000

Base 53.970000 0.00 0.00 0.00 264,453.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 48.040000 0.00 3.00 0.00 9,611.001.000000

Base 48.040000 0.00 3.00 0.00 9,611.00

071813109 Total

3.00 0.000.006,100.000 Local 330,204.00

Base 0.00 3.00 0.00 330,204.00



Prepared by State StreetPage 629

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

V LP071991913 11 Oct 2011 11 Oct 2011 USD/BOSCAPITAL CALLBLACKSTONE CAPITAL PARTNERS

43,754.590 NHEL Local 1.000000 0.00 0.00 0.00 43,754.591.000000

Base 1.000000 0.00 0.00 0.00 43,754.59

01 Dec 2011 01 Dec 2011 USD/BOSCAPITAL CALL

140,664.380 NHEL Local 1.000000 0.00 0.00 0.00 140,664.381.000000

Base 1.000000 0.00 0.00 0.00 140,664.38

071991913 Total

0.00 0.000.00184,418.970 Local 184,418.97

Base 0.00 0.00 0.00 184,418.97

COMMON STOCK073295107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BBCN BANCORP INC

701.000 NHIH Local 8.880000 0.00 7.01 0.00 6,231.891.000000

Base 8.880000 0.00 7.01 0.00 6,231.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,699.000 NHIH Local 8.917800 0.00 26.99 0.00 24,096.131.000000

Base 8.917800 0.00 26.99 0.00 24,096.13

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

900.000 NHIH Local 8.767600 0.00 0.00 0.00 7,890.841.000000

Base 8.767600 0.00 0.00 0.00 7,890.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,500.000 NHHZ Local 6.450000 0.00 0.00 0.00 54,825.001.000000

Base 6.450000 0.00 0.00 0.00 54,825.00

01 Dec 2011 01 Dec 2011 USD/DTCMERGER NON CASH

10,240.160 NHHZ Local 6.742681 0.00 0.00 0.00 69,046.141.000000

Base 6.742681 0.00 0.00 0.00 69,046.14



Prepared by State StreetPage 630

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

01 Dec 2011 01 Dec 2011 USD/DTCMERGER NON CASH

2,497.600 NHIH Local 8.898930 0.00 0.00 0.00 22,225.971.000000

Base 8.898930 0.00 0.00 0.00 22,225.97

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,400.000 NHHZ Local 8.632800 0.00 51.00 0.00 29,402.521.000000

Base 8.632800 0.00 51.00 0.00 29,402.52

073295107 Total

85.00 0.000.0028,937.760 Local 213,718.49

Base 0.00 85.00 0.00 213,718.49

COMMON STOCK USD.01073685109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BEACON ROOFING SUPPLY INC

989.000 NHIH Local 19.471600 0.00 9.89 0.00 19,267.301.000000

Base 19.471600 0.00 9.89 0.00 19,267.30

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,111.000 NHIH Local 19.438001 0.00 31.11 0.00 60,502.731.000000

Base 19.438001 0.00 31.11 0.00 60,502.73

073685109 Total

41.00 0.000.004,100.000 Local 79,770.03

Base 0.00 41.00 0.00 79,770.03

COMMON STOCK073730103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBEAM INC

2,800.000 NHDG Local 54.080000 0.00 0.00 0.00 151,424.001.000000

Base 54.080000 0.00 0.00 0.00 151,424.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 50.510000 0.00 0.00 0.00 65,663.001.000000

Base 50.510000 0.00 0.00 0.00 65,663.00
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073730103 Total

0.00 0.000.004,100.000 Local 217,087.00

Base 0.00 0.00 0.00 217,087.00

COMMON STOCK07556Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCBEAZER HOMES USA INC

6,900.000 NHIH Local 2.190000 0.00 69.00 0.00 15,180.001.000000

Base 2.190000 0.00 69.00 0.00 15,180.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,500.000 NHDG Local 1.431600 0.00 87.50 0.00 25,140.501.000000

Base 1.431600 0.00 87.50 0.00 25,140.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,500.000 NHHZ Local 1.530000 0.00 0.00 0.00 26,775.001.000000

Base 1.530000 0.00 0.00 0.00 26,775.00

07556Q105 Total

156.50 0.000.0041,900.000 Local 67,095.50

Base 0.00 156.50 0.00 67,095.50

COMMON STOCK075571109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BEBE STORES INC

2,500.000 NHIH Local 7.556100 0.00 25.00 0.00 18,915.251.000000

Base 7.556100 0.00 25.00 0.00 18,915.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 7.537100 0.00 9.00 0.00 6,792.391.000000

Base 7.537100 0.00 9.00 0.00 6,792.39

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 6.461200 0.00 44.00 0.00 56,902.561.000000

Base 6.461200 0.00 44.00 0.00 56,902.56
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHZ Local 7.100000 0.00 0.00 0.00 62,480.001.000000

Base 7.100000 0.00 0.00 0.00 62,480.00

075571109 Total

78.00 0.000.0021,000.000 Local 145,090.20

Base 0.00 78.00 0.00 145,090.20

COMMON STOCK USD1.075887109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBECTON DICKINSON AND CO

1,900.000 NHIH Local 74.310000 0.00 0.00 0.00 141,189.001.000000

Base 74.310000 0.00 0.00 0.00 141,189.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 70.722500 0.00 3.00 0.00 14,147.501.000000

Base 70.722500 0.00 3.00 0.00 14,147.50

075887109 Total

3.00 0.000.002,100.000 Local 155,336.50

Base 0.00 3.00 0.00 155,336.50

COMMON STOCK USD.01075896100 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.BED BATH + BEYOND INC

300.000 NHEU Local 61.716700 0.00 4.50 0.00 18,519.511.000000

Base 61.716700 0.00 4.50 0.00 18,519.51

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHIH Local 61.240000 0.00 0.00 0.00 128,604.001.000000

Base 61.240000 0.00 0.00 0.00 128,604.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHDZ Local 60.900700 0.00 28.00 0.00 85,288.981.000000

Base 60.900700 0.00 28.00 0.00 85,288.98
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075896100 Total

32.50 0.000.003,800.000 Local 232,412.49

Base 0.00 32.50 0.00 232,412.49

COMMON STOCK USD.1077347300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BEL FUSE INC CL B

300.000 NHIH Local 18.595000 0.00 3.00 0.00 5,581.501.000000

Base 18.595000 0.00 3.00 0.00 5,581.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

600.000 NHIH Local 18.516900 0.00 6.00 0.00 11,116.141.000000

Base 18.516900 0.00 6.00 0.00 11,116.14

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 14.467900 0.00 11.50 0.00 33,287.671.000000

Base 14.467900 0.00 11.50 0.00 33,287.67

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 17.800000 0.00 0.00 0.00 40,940.001.000000

Base 17.800000 0.00 0.00 0.00 40,940.00

077347300 Total

20.50 0.000.005,500.000 Local 90,925.31

Base 0.00 20.50 0.00 90,925.31

COMMON STOCK USD.01077454106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BELDEN INC

100.000 NHIH Local 33.140000 0.00 1.00 0.00 3,315.001.000000

Base 33.140000 0.00 1.00 0.00 3,315.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,100.000 NHIH Local 33.274600 0.00 41.00 0.00 136,466.861.000000

Base 33.274600 0.00 41.00 0.00 136,466.86
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 23.816300 0.00 7.50 0.00 35,731.951.000000

Base 23.816300 0.00 7.50 0.00 35,731.95

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 28.020000 0.00 0.00 0.00 42,030.001.000000

Base 28.020000 0.00 0.00 0.00 42,030.00

077454106 Total

49.50 0.000.007,200.000 Local 217,543.81

Base 0.00 49.50 0.00 217,543.81

COMMON STOCK080555105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BELO CORPORATION A

1,800.000 NHIH Local 5.995800 0.00 18.00 0.00 10,810.441.000000

Base 5.995800 0.00 18.00 0.00 10,810.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

6,200.000 NHIH Local 6.060500 0.00 62.00 0.00 37,637.101.000000

Base 6.060500 0.00 62.00 0.00 37,637.10

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 5.976700 0.00 3.00 0.00 1,796.011.000000

Base 5.976700 0.00 3.00 0.00 1,796.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,000.000 NHDG Local 4.550200 0.00 75.00 0.00 68,328.001.000000

Base 4.550200 0.00 75.00 0.00 68,328.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,000.000 NHHZ Local 5.530000 0.00 0.00 0.00 82,950.001.000000

Base 5.530000 0.00 0.00 0.00 82,950.00
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080555105 Total

158.00 0.000.0038,300.000 Local 201,521.55

Base 0.00 158.00 0.00 201,521.55

COMMON STOCK USD.1081437105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBEMIS COMPANY

1,900.000 NHDG Local 29.310000 0.00 0.00 0.00 55,689.001.000000

Base 29.310000 0.00 0.00 0.00 55,689.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHIH Local 28.560000 0.00 0.00 0.00 25,704.001.000000

Base 28.560000 0.00 0.00 0.00 25,704.00

081437105 Total

0.00 0.000.002,800.000 Local 81,393.00

Base 0.00 0.00 0.00 81,393.00

COMMON STOCK USD.108160H101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBENCHMARK ELECTRONICS INC

5,400.000 NHIH Local 13.259400 0.00 54.00 0.00 71,654.761.000000

Base 13.259400 0.00 54.00 0.00 71,654.76

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,600.000 NHDG Local 12.674900 0.00 68.00 0.00 172,446.641.000000

Base 12.674900 0.00 68.00 0.00 172,446.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,600.000 NHHZ Local 14.690000 0.00 0.00 0.00 199,784.001.000000

Base 14.690000 0.00 0.00 0.00 199,784.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 12.818100 0.00 12.00 0.00 10,266.481.000000

Base 12.818100 0.00 12.00 0.00 10,266.48
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08160H101 Total

134.00 0.000.0033,400.000 Local 454,151.88

Base 0.00 134.00 0.00 454,151.88

COMMON STOCK USD.0108173R104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BENEFICIAL MUTUAL BANCORP IN

3,000.000 NHIH Local 8.711800 0.00 30.00 0.00 26,165.401.000000

Base 8.711800 0.00 30.00 0.00 26,165.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,400.000 NHDG Local 7.589600 0.00 37.00 0.00 56,200.041.000000

Base 7.589600 0.00 37.00 0.00 56,200.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHZ Local 8.050000 0.00 0.00 0.00 59,570.001.000000

Base 8.050000 0.00 0.00 0.00 59,570.00

08173R104 Total

67.00 0.000.0017,800.000 Local 141,935.44

Base 0.00 67.00 0.00 141,935.44

COMMON STOCK USD.1082047101 30 Nov 2011 30 Nov 2011 USD/DTCMANDATORYEXCHANGE NON CASHBENIHANA INC

4,800.000 NHHZ Local 8.925450 0.00 0.00 0.00 42,842.161.000000

Base 8.925450 0.00 0.00 0.00 42,842.16

30 Nov 2011 30 Nov 2011 USD/DTCMANDATORYEXCHANGE NON CASH

1,200.000 NHIH Local 9.961650 0.00 0.00 0.00 11,953.981.000000

Base 9.961650 0.00 0.00 0.00 11,953.98

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 9.758000 0.00 7.50 0.00 4,886.501.000000

Base 9.758000 0.00 7.50 0.00 4,886.50
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082047101 Total

7.50 0.000.006,500.000 Local 59,682.64

Base 0.00 7.50 0.00 59,682.64

COMMON STOCK USD.1082047200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BENIHANA INC   CLASS A

900.000 NHIH Local 9.992200 0.00 9.00 0.00 9,001.981.000000

Base 9.992200 0.00 9.00 0.00 9,001.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 9.830000 0.00 3.00 0.00 2,952.001.000000

Base 9.830000 0.00 3.00 0.00 2,952.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 8.032600 0.00 15.00 0.00 24,112.801.000000

Base 8.032600 0.00 15.00 0.00 24,112.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 8.580000 0.00 0.00 0.00 25,740.001.000000

Base 8.580000 0.00 0.00 0.00 25,740.00

082047200 Total

27.00 0.000.007,200.000 Local 61,806.78

Base 0.00 27.00 0.00 61,806.78

COMMON STOCK USD.2084423102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWR BERKLEY CORP

2,100.000 NHDG Local 29.690000 0.00 0.00 0.00 62,349.001.000000

Base 29.690000 0.00 0.00 0.00 62,349.00

COMMON STOCK084670702 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBERKSHIRE HATHAWAY INC CL B

32,900.000 NHDG Local 71.040000 0.00 0.00 0.00 2,337,216.001.000000

Base 71.040000 0.00 0.00 0.00 2,337,216.00



Prepared by State StreetPage 638

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 77.193300 0.00 9.00 0.00 46,324.981.000000

Base 77.193300 0.00 9.00 0.00 46,324.98

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,200.000 NHIH Local 75.860000 0.00 0.00 0.00 1,153,072.001.000000

Base 75.860000 0.00 0.00 0.00 1,153,072.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHY Local 74.855800 0.00 9.00 0.00 44,922.481.000000

Base 74.855800 0.00 9.00 0.00 44,922.48

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,170.000 NHDM Local 75.724100 0.00 17.55 0.00 88,614.751.000000

Base 75.724100 0.00 17.55 0.00 88,614.75

084670702 Total

35.55 0.000.0050,470.000 Local 3,670,150.21

Base 0.00 35.55 0.00 3,670,150.21

COMMON STOCK USD.01084680107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BERKSHIRE HILLS BANCORP INC

1,900.000 NHIH Local 19.509100 0.00 19.00 0.00 37,086.291.000000

Base 19.509100 0.00 19.00 0.00 37,086.29

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 18.298700 0.00 23.00 0.00 84,197.021.000000

Base 18.298700 0.00 23.00 0.00 84,197.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 19.790000 0.00 0.00 0.00 91,034.001.000000

Base 19.790000 0.00 0.00 0.00 91,034.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 21.158000 0.00 7.50 0.00 10,586.501.000000

Base 21.158000 0.00 7.50 0.00 10,586.50

084680107 Total

49.50 0.000.0011,600.000 Local 222,903.81

Base 0.00 49.50 0.00 222,903.81

COMMON STOCK USD.01085789105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BERRY PETROLEUM CO CLASS A

2,100.000 NHIH Local 43.695400 0.00 21.00 0.00 91,781.341.000000

Base 43.695400 0.00 21.00 0.00 91,781.34

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 42.865000 0.00 3.00 0.00 12,862.501.000000

Base 42.865000 0.00 3.00 0.00 12,862.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 43.543200 0.00 22.00 0.00 95,817.041.000000

Base 43.543200 0.00 22.00 0.00 95,817.04

085789105 Total

46.00 0.000.004,600.000 Local 200,460.88

Base 0.00 46.00 0.00 200,460.88

COMMON STOCK USD.1086516101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBEST BUY CO INC

5,700.000 NHDG Local 23.300000 0.00 0.00 0.00 132,810.001.000000

Base 23.300000 0.00 0.00 0.00 132,810.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 27.640000 0.00 0.00 0.00 77,392.001.000000

Base 27.640000 0.00 0.00 0.00 77,392.00
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086516101 Total

0.00 0.000.008,500.000 Local 210,202.00

Base 0.00 0.00 0.00 210,202.00

COMMON STOCK08861T107 24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBG MEDICINE INC

2,200.000 NHHZ Local 4.394500 0.00 33.00 0.00 9,700.901.000000

Base 4.394500 0.00 33.00 0.00 9,700.90

COMMON STOCK USD.0108915P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIG 5 SPORTING GOODS CORP

700.000 NHIH Local 9.122100 0.00 7.00 0.00 6,392.471.000000

Base 9.122100 0.00 7.00 0.00 6,392.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,300.000 NHIH Local 9.081500 0.00 13.00 0.00 11,818.951.000000

Base 9.081500 0.00 13.00 0.00 11,818.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 5.875700 0.00 24.00 0.00 28,227.361.000000

Base 5.875700 0.00 24.00 0.00 28,227.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 7.100000 0.00 0.00 0.00 34,080.001.000000

Base 7.100000 0.00 0.00 0.00 34,080.00

08915P101 Total

44.00 0.000.0011,600.000 Local 80,518.78

Base 0.00 44.00 0.00 80,518.78

COMMON STOCK USD.01089302103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIG LOTS INC

900.000 NHDG Local 34.830000 0.00 0.00 0.00 31,347.001.000000

Base 34.830000 0.00 0.00 0.00 31,347.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHIH Local 40.960000 0.00 0.00 0.00 24,576.001.000000

Base 40.960000 0.00 0.00 0.00 24,576.00

089302103 Total

0.00 0.000.001,500.000 Local 55,923.00

Base 0.00 0.00 0.00 55,923.00

COMMON STOCK089750509 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BIGBAND NETWORKS INC

9,900.000 NHDG Local 1.242200 0.00 49.50 0.00 12,347.281.000000

Base 1.242200 0.00 49.50 0.00 12,347.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHHZ Local 1.270000 0.00 0.00 0.00 12,573.001.000000

Base 1.270000 0.00 0.00 0.00 12,573.00

089750509 Total

49.50 0.000.0019,800.000 Local 24,920.28

Base 0.00 49.50 0.00 24,920.28

COMMON STOCK USD.508986R101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIGLARI HOLDINGS INC

110.000 NHIH Local 347.050000 0.00 1.10 0.00 38,176.601.000000

Base 347.050000 0.00 1.10 0.00 38,176.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

252.000 NHDG Local 293.176300 0.00 1.26 0.00 73,881.691.000000

Base 293.176300 0.00 1.26 0.00 73,881.69

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

252.000 NHHZ Local 321.700000 0.00 0.00 0.00 81,068.401.000000

Base 321.700000 0.00 0.00 0.00 81,068.40
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08986R101 Total

2.36 0.000.00614.000 Local 193,126.69

Base 0.00 2.36 0.00 193,126.69

COMMON STOCK090572207 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIO RAD LABORATORIES A

400.000 NHDG Local 90.770000 0.00 0.00 0.00 36,308.001.000000

Base 90.770000 0.00 0.00 0.00 36,308.00

COMMON STOCK USD.0109057G602 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIO REFERENCE LABS INC

1,100.000 NHIH Local 13.082300 0.00 11.00 0.00 14,401.531.000000

Base 13.082300 0.00 11.00 0.00 14,401.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 13.129000 0.00 10.00 0.00 13,139.001.000000

Base 13.129000 0.00 10.00 0.00 13,139.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 13.010000 0.00 1.00 0.00 1,302.001.000000

Base 13.010000 0.00 1.00 0.00 1,302.00

09057G602 Total

22.00 0.000.002,200.000 Local 28,842.53

Base 0.00 22.00 0.00 28,842.53

COMMON STOCK USD.0109058V103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIOCRYST PHARMACEUTICALS INC

1,082.000 NHIH Local 2.881701 0.00 10.82 0.00 3,128.821.000000

Base 2.881701 0.00 10.82 0.00 3,128.82

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 2.930000 0.00 3.00 0.00 882.001.000000

Base 2.930000 0.00 3.00 0.00 882.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,218.000 NHIH Local 2.962504 0.00 12.18 0.00 3,620.511.000000

Base 2.962504 0.00 12.18 0.00 3,620.51

09058V103 Total

26.00 0.000.002,600.000 Local 7,631.33

Base 0.00 26.00 0.00 7,631.33

COMMON STOCK09062X103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIOGEN IDEC INC

2,097.000 NHIH Local 113.940000 0.00 0.00 0.00 238,932.181.000000

Base 113.940000 0.00 0.00 0.00 238,932.18

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

94.000 NHEU Local 111.049800 0.00 1.41 0.00 10,440.091.000000

Base 111.049800 0.00 1.41 0.00 10,440.09

09062X103 Total

1.41 0.000.002,191.000 Local 249,372.27

Base 0.00 1.41 0.00 249,372.27

REIT USD.0109063H107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIOMED REALTY TRUST INC

4,100.000 NHIH Local 17.936000 0.00 41.00 0.00 73,578.601.000000

Base 17.936000 0.00 41.00 0.00 73,578.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 17.923000 0.00 12.00 0.00 21,519.601.000000

Base 17.923000 0.00 12.00 0.00 21,519.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,400.000 NHIH Local 17.965400 0.00 64.00 0.00 115,042.561.000000

Base 17.965400 0.00 64.00 0.00 115,042.56
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16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

2,100.000 NHIH Local 17.857600 0.00 0.00 0.00 37,500.961.000000

Base 17.857600 0.00 0.00 0.00 37,500.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

29,600.000 NHDG Local 15.782500 0.00 148.00 0.00 467,310.001.000000

Base 15.782500 0.00 148.00 0.00 467,310.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

29,600.000 NHHZ Local 17.400000 0.00 0.00 0.00 515,040.001.000000

Base 17.400000 0.00 0.00 0.00 515,040.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

9,000.000 NHHZ Local 17.926400 0.00 135.00 0.00 161,472.601.000000

Base 17.926400 0.00 135.00 0.00 161,472.60

09063H107 Total

400.00 0.000.0082,000.000 Local 1,391,464.32

Base 0.00 400.00 0.00 1,391,464.32

COMMON STOCK09064X101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBIOMIMETIC THERAPEUTICS INC

1,800.000 NHIH Local 3.044400 0.00 18.00 0.00 5,497.921.000000

Base 3.044400 0.00 18.00 0.00 5,497.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 3.038800 0.00 13.00 0.00 7,913.881.000000

Base 3.038800 0.00 13.00 0.00 7,913.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 3.010000 0.00 0.00 0.00 7,826.001.000000

Base 3.010000 0.00 0.00 0.00 7,826.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

09064X101 Total

31.00 0.000.007,000.000 Local 21,237.80

Base 0.00 31.00 0.00 21,237.80

COMMON STOCK NPV09065V203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBIOSANTE PHARMACEUTICALS INC

9,800.000 NHIH Local 2.440300 0.00 98.00 0.00 24,012.941.000000

Base 2.440300 0.00 98.00 0.00 24,012.94

COMMON STOCK NPV09066L105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIOTIME INC

2,100.000 NHIH Local 4.629500 0.00 21.00 0.00 9,742.951.000000

Base 4.629500 0.00 21.00 0.00 9,742.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 4.590000 0.00 1.00 0.00 460.001.000000

Base 4.590000 0.00 1.00 0.00 460.00

09066L105 Total

22.00 0.000.002,200.000 Local 10,202.95

Base 0.00 22.00 0.00 10,202.95

COMMON STOCK09069N108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIOSCRIP INC

3,500.000 NHIH Local 5.469000 0.00 35.00 0.00 19,176.501.000000

Base 5.469000 0.00 35.00 0.00 19,176.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 5.450000 0.00 2.00 0.00 1,092.001.000000

Base 5.450000 0.00 2.00 0.00 1,092.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 5.985600 0.00 11.50 0.00 13,778.381.000000

Base 5.985600 0.00 11.50 0.00 13,778.38
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 6.580000 0.00 0.00 0.00 15,134.001.000000

Base 6.580000 0.00 0.00 0.00 15,134.00

09069N108 Total

48.50 0.000.008,300.000 Local 49,180.88

Base 0.00 48.50 0.00 49,180.88

COMMON STOCK090911108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBIOLASE TECHNOLOGY INC

2,800.000 NHIH Local 2.989600 0.00 28.00 0.00 8,398.881.000000

Base 2.989600 0.00 28.00 0.00 8,398.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 2.927500 0.00 26.00 0.00 15,249.001.000000

Base 2.927500 0.00 26.00 0.00 15,249.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 3.440000 0.00 0.00 0.00 17,888.001.000000

Base 3.440000 0.00 0.00 0.00 17,888.00

090911108 Total

54.00 0.000.0013,200.000 Local 41,535.88

Base 0.00 54.00 0.00 41,535.88

COMMON STOCK090931106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIOSPECIFICS TECHNOLOGIES

100.000 NHIH Local 15.260000 0.00 1.00 0.00 1,527.001.000000

Base 15.260000 0.00 1.00 0.00 1,527.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 15.338600 0.00 4.00 0.00 6,139.441.000000

Base 15.338600 0.00 4.00 0.00 6,139.44
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Base Currency: USD - US DOLLAR

090931106 Total

5.00 0.000.00500.000 Local 7,666.44

Base 0.00 5.00 0.00 7,666.44

COMMON STOCK NPV09180C106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BJ S RESTAURANTS INC

200.000 NHIH Local 49.262500 0.00 2.00 0.00 9,854.501.000000

Base 49.262500 0.00 2.00 0.00 9,854.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,800.000 NHIH Local 49.120000 0.00 18.00 0.00 88,434.001.000000

Base 49.120000 0.00 18.00 0.00 88,434.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 48.980000 0.00 1.00 0.00 4,899.001.000000

Base 48.980000 0.00 1.00 0.00 4,899.00

09180C106 Total

21.00 0.000.002,100.000 Local 103,187.50

Base 0.00 21.00 0.00 103,187.50

COMMON STOCK091826107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BLACK BOX CORP

300.000 NHIH Local 28.022500 0.00 3.00 0.00 8,409.751.000000

Base 28.022500 0.00 3.00 0.00 8,409.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,300.000 NHIH Local 28.296900 0.00 13.00 0.00 36,798.971.000000

Base 28.296900 0.00 13.00 0.00 36,798.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 20.882300 0.00 19.50 0.00 81,460.471.000000

Base 20.882300 0.00 19.50 0.00 81,460.47
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Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 24.310000 0.00 0.00 0.00 94,809.001.000000

Base 24.310000 0.00 0.00 0.00 94,809.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 27.260000 0.00 6.00 0.00 10,910.001.000000

Base 27.260000 0.00 6.00 0.00 10,910.00

091826107 Total

41.50 0.000.009,800.000 Local 232,388.19

Base 0.00 41.50 0.00 232,388.19

COMMON STOCK09202G101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BLACK DIAMOND INC

1,200.000 NHIH Local 7.402400 0.00 12.00 0.00 8,894.881.000000

Base 7.402400 0.00 12.00 0.00 8,894.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 6.156200 0.00 14.50 0.00 17,867.481.000000

Base 6.156200 0.00 14.50 0.00 17,867.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 7.330000 0.00 0.00 0.00 21,257.001.000000

Base 7.330000 0.00 0.00 0.00 21,257.00

09202G101 Total

26.50 0.000.007,000.000 Local 48,019.36

Base 0.00 26.50 0.00 48,019.36

COMMON STOCK USD1.092113109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BLACK HILLS CORP

400.000 NHIH Local 32.493800 0.00 4.00 0.00 13,001.521.000000

Base 32.493800 0.00 4.00 0.00 13,001.52
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 32.415000 0.00 1.00 0.00 3,242.501.000000

Base 32.415000 0.00 1.00 0.00 3,242.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 32.605800 0.00 30.00 0.00 97,847.401.000000

Base 32.605800 0.00 30.00 0.00 97,847.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDG Local 29.443500 0.00 44.50 0.00 262,091.651.000000

Base 29.443500 0.00 44.50 0.00 262,091.65

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHZ Local 31.980000 0.00 0.00 0.00 284,622.001.000000

Base 31.980000 0.00 0.00 0.00 284,622.00

092113109 Total

79.50 0.000.0021,300.000 Local 660,805.07

Base 0.00 79.50 0.00 660,805.07

COMMON STOCK09227Q100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCBLACKBAUD INC

100.000 NHIH Local 28.760000 0.00 1.00 0.00 2,877.001.000000

Base 28.760000 0.00 1.00 0.00 2,877.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,900.000 NHIH Local 29.032700 0.00 39.00 0.00 113,266.531.000000

Base 29.032700 0.00 39.00 0.00 113,266.53

09227Q100 Total

40.00 0.000.004,000.000 Local 116,143.53

Base 0.00 40.00 0.00 116,143.53
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COMMON STOCK USD.0109247X101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBLACKROCK INC

1,000.000 NHDG Local 148.010000 0.00 0.00 0.00 148,010.001.000000

Base 148.010000 0.00 0.00 0.00 148,010.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

858.000 NHIH Local 163.120000 0.00 0.00 0.00 139,956.961.000000

Base 163.120000 0.00 0.00 0.00 139,956.96

09247X101 Total

0.00 0.000.001,858.000 Local 287,966.96

Base 0.00 0.00 0.00 287,966.96

COMMON STOCK092533108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BLACKROCK KELSO CAPITAL CORP

3,752.000 NHIH Local 8.656501 0.00 37.52 0.00 32,516.711.000000

Base 8.656501 0.00 37.52 0.00 32,516.71

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,748.000 NHIH Local 8.641900 0.00 27.48 0.00 23,775.421.000000

Base 8.641900 0.00 27.48 0.00 23,775.42

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,500.000 NHDG Local 6.753600 0.00 82.50 0.00 111,516.901.000000

Base 6.753600 0.00 82.50 0.00 111,516.90

03 Oct 2011 05 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

38.817 NHHZ Local 6.678001 0.00 0.00 0.00 259.221.000000

Base 6.678001 0.00 0.00 0.00 259.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,500.000 NHHZ Local 7.580000 0.00 0.00 0.00 125,070.001.000000

Base 7.580000 0.00 0.00 0.00 125,070.00
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092533108 Total

147.50 0.000.0039,538.817 Local 293,138.25

Base 0.00 147.50 0.00 293,138.25

COMMON STOCK NPV093671105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHH+R BLOCK INC

2,300.000 NHDG Local 13.310000 0.00 0.00 0.00 30,613.001.000000

Base 13.310000 0.00 0.00 0.00 30,613.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHIH Local 15.610000 0.00 0.00 0.00 42,147.001.000000

Base 15.610000 0.00 0.00 0.00 42,147.00

093671105 Total

0.00 0.000.005,000.000 Local 72,760.00

Base 0.00 0.00 0.00 72,760.00

COMMON STOCK USD.01095180105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BLOUNT INTERNATIONAL INC

800.000 NHIH Local 15.576900 0.00 8.00 0.00 12,469.521.000000

Base 15.576900 0.00 8.00 0.00 12,469.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,500.000 NHIH Local 15.703100 0.00 35.00 0.00 54,995.851.000000

Base 15.703100 0.00 35.00 0.00 54,995.85

095180105 Total

43.00 0.000.004,300.000 Local 67,465.37

Base 0.00 43.00 0.00 67,465.37

COMMON STOCK09534T508 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BLUE COAT SYSTEMS INC

1,400.000 NHIH Local 15.915200 0.00 14.00 0.00 22,295.281.000000

Base 15.915200 0.00 14.00 0.00 22,295.28
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 15.928800 0.00 4.00 0.00 6,375.521.000000

Base 15.928800 0.00 4.00 0.00 6,375.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 16.014500 0.00 21.00 0.00 33,651.451.000000

Base 16.014500 0.00 21.00 0.00 33,651.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,300.000 NHDG Local 13.737100 0.00 31.50 0.00 86,575.231.000000

Base 13.737100 0.00 31.50 0.00 86,575.23

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,300.000 NHHZ Local 15.790000 0.00 0.00 0.00 99,477.001.000000

Base 15.790000 0.00 0.00 0.00 99,477.00

09534T508 Total

70.50 0.000.0016,500.000 Local 248,374.48

Base 0.00 70.50 0.00 248,374.48

COMMON STOCK09578R103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BLUE NILE INC

600.000 NHIH Local 33.723300 0.00 6.00 0.00 20,239.981.000000

Base 33.723300 0.00 6.00 0.00 20,239.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 33.132000 0.00 5.00 0.00 16,571.001.000000

Base 33.132000 0.00 5.00 0.00 16,571.00

09578R103 Total

11.00 0.000.001,100.000 Local 36,810.98

Base 0.00 11.00 0.00 36,810.98
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COMMON STOCK USD.0209643P207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BLYTH INC

500.000 NHIH Local 61.302000 0.00 5.00 0.00 30,656.001.000000

Base 61.302000 0.00 5.00 0.00 30,656.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 53.320400 0.00 6.00 0.00 63,990.481.000000

Base 53.320400 0.00 6.00 0.00 63,990.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 58.720000 0.00 0.00 0.00 70,464.001.000000

Base 58.720000 0.00 0.00 0.00 70,464.00

09643P207 Total

11.00 0.000.002,900.000 Local 165,110.48

Base 0.00 11.00 0.00 165,110.48

COMMON STOCK USD.01096761101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BOB EVANS FARMS

1,200.000 NHIH Local 32.522500 0.00 12.00 0.00 39,039.001.000000

Base 32.522500 0.00 12.00 0.00 39,039.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 32.626100 0.00 15.00 0.00 48,954.151.000000

Base 32.626100 0.00 15.00 0.00 48,954.15

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 28.000200 0.00 34.00 0.00 190,435.361.000000

Base 28.000200 0.00 34.00 0.00 190,435.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 30.170000 0.00 0.00 0.00 205,156.001.000000

Base 30.170000 0.00 0.00 0.00 205,156.00
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11 Oct 2011 14 Oct 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHHO Local 30.570200 0.00 40.00 0.00 30,610.201.000000

Base 30.570200 0.00 40.00 0.00 30,610.20

096761101 Total

101.00 0.000.0017,300.000 Local 514,194.71

Base 0.00 101.00 0.00 514,194.71

COMMON STOCK09689U102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BODY CENTRAL CORP

500.000 NHIH Local 21.778000 0.00 5.00 0.00 10,894.001.000000

Base 21.778000 0.00 5.00 0.00 10,894.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 21.750000 0.00 1.00 0.00 2,176.001.000000

Base 21.750000 0.00 1.00 0.00 2,176.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 21.705000 0.00 5.00 0.00 10,857.501.000000

Base 21.705000 0.00 5.00 0.00 10,857.50

09689U102 Total

11.00 0.000.001,100.000 Local 23,927.50

Base 0.00 11.00 0.00 23,927.50

COMMON STOCK USD5.097023105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOEING CO/THE

1,500.000 NHDG Local 60.510000 0.00 0.00 0.00 90,765.001.000000

Base 60.510000 0.00 0.00 0.00 90,765.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

640.000 NHDM Local 63.312200 0.00 9.60 0.00 40,529.411.000000

Base 63.312200 0.00 9.60 0.00 40,529.41
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHIH Local 67.940000 0.00 0.00 0.00 482,374.001.000000

Base 67.940000 0.00 0.00 0.00 482,374.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,230.000 NHDM Local 71.474700 0.00 18.45 0.00 87,932.331.000000

Base 71.474700 0.00 18.45 0.00 87,932.33

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 70.366700 0.00 4.50 0.00 21,114.511.000000

Base 70.366700 0.00 4.50 0.00 21,114.51

097023105 Total

32.55 0.000.0010,770.000 Local 722,715.25

Base 0.00 32.55 0.00 722,715.25

COMMON STOCK09739C102 28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLCBOINGO WIRELESS INC

600.000 NHIH Local 8.269200 0.00 6.00 0.00 4,967.521.000000

Base 8.269200 0.00 6.00 0.00 4,967.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 6.502200 0.00 4.00 0.00 5,205.761.000000

Base 6.502200 0.00 4.00 0.00 5,205.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 7.190000 0.00 0.00 0.00 5,752.001.000000

Base 7.190000 0.00 0.00 0.00 5,752.00

09739C102 Total

10.00 0.000.002,200.000 Local 15,925.28

Base 0.00 10.00 0.00 15,925.28
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COMMON STOCK09746Y105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BOISE INC

2,800.000 NHIH Local 6.196400 0.00 28.00 0.00 17,377.921.000000

Base 6.196400 0.00 28.00 0.00 17,377.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

592.000 NHIH Local 6.219700 0.00 5.92 0.00 3,687.981.000000

Base 6.219700 0.00 5.92 0.00 3,687.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,908.000 NHIH Local 6.211100 0.00 59.08 0.00 36,754.261.000000

Base 6.211100 0.00 59.08 0.00 36,754.26

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,900.000 NHDG Local 4.625300 0.00 119.50 0.00 110,664.171.000000

Base 4.625300 0.00 119.50 0.00 110,664.17

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,900.000 NHHZ Local 5.560000 0.00 0.00 0.00 132,884.001.000000

Base 5.560000 0.00 0.00 0.00 132,884.00

09746Y105 Total

212.50 0.000.0057,100.000 Local 301,368.33

Base 0.00 212.50 0.00 301,368.33

COMMON STOCK USD.0109776J101 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)BON TON STORES INC/THE

2,800.000 NHDG Local 4.062300 0.00 14.00 0.00 11,388.441.000000

Base 4.062300 0.00 14.00 0.00 11,388.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 4.800000 0.00 0.00 0.00 13,440.001.000000

Base 4.800000 0.00 0.00 0.00 13,440.00
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09776J101 Total

14.00 0.000.005,600.000 Local 24,828.44

Base 0.00 14.00 0.00 24,828.44

COMMON STOCK USD.01099724106 21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSBORGWARNER INC

7,030.000 NHDM Local 63.797500 0.00 105.45 0.00 448,601.881.000000

Base 63.797500 0.00 105.45 0.00 448,601.88

COMMON STOCK USD.01100557107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BOSTON BEER COMPANY INC A

200.000 NHIH Local 98.281300 0.00 2.00 0.00 19,658.261.000000

Base 98.281300 0.00 2.00 0.00 19,658.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 97.959900 0.00 5.00 0.00 48,984.951.000000

Base 97.959900 0.00 5.00 0.00 48,984.95

100557107 Total

7.00 0.000.00700.000 Local 68,643.21

Base 0.00 7.00 0.00 68,643.21

COMMON STOCK USD1.101119105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBOSTON PRIVATE FINL HOLDING

6,900.000 NHIH Local 7.708300 0.00 69.00 0.00 53,256.271.000000

Base 7.708300 0.00 69.00 0.00 53,256.27

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,400.000 NHDG Local 5.773900 0.00 87.00 0.00 100,552.861.000000

Base 5.773900 0.00 87.00 0.00 100,552.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,400.000 NHHZ Local 6.510000 0.00 0.00 0.00 113,274.001.000000

Base 6.510000 0.00 0.00 0.00 113,274.00
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101119105 Total

156.00 0.000.0041,700.000 Local 267,083.13

Base 0.00 156.00 0.00 267,083.13

REIT USD.01101121101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOSTON PROPERTIES INC

500.000 NHDG Local 89.100000 0.00 0.00 0.00 44,550.001.000000

Base 89.100000 0.00 0.00 0.00 44,550.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 97.350000 0.00 3.00 0.00 19,473.001.000000

Base 97.350000 0.00 3.00 0.00 19,473.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 95.600000 0.00 0.00 0.00 114,720.001.000000

Base 95.600000 0.00 0.00 0.00 114,720.00

101121101 Total

3.00 0.000.001,900.000 Local 178,743.00

Base 0.00 3.00 0.00 178,743.00

COMMON STOCK USD.01101137107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOSTON SCIENTIFIC CORP

30,600.000 NHDG Local 5.910000 0.00 0.00 0.00 180,846.001.000000

Base 5.910000 0.00 0.00 0.00 180,846.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,100.000 NHIH Local 5.840000 0.00 0.00 0.00 76,504.001.000000

Base 5.840000 0.00 0.00 0.00 76,504.00

101137107 Total

0.00 0.000.0043,700.000 Local 257,350.00

Base 0.00 0.00 0.00 257,350.00
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COMMON STOCK101388106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BOTTOMLINE TECHNOLOGIES INC

200.000 NHIH Local 22.380000 0.00 2.00 0.00 4,478.001.000000

Base 22.380000 0.00 2.00 0.00 4,478.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 22.591300 0.00 30.00 0.00 67,803.901.000000

Base 22.591300 0.00 30.00 0.00 67,803.90

101388106 Total

32.00 0.000.003,200.000 Local 72,281.90

Base 0.00 32.00 0.00 72,281.90

COMMON STOCK USD.01103304101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BOYD GAMING CORP

3,800.000 NHIH Local 6.530300 0.00 38.00 0.00 24,853.141.000000

Base 6.530300 0.00 38.00 0.00 24,853.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 6.440000 0.00 9.00 0.00 5,805.001.000000

Base 6.440000 0.00 9.00 0.00 5,805.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 6.540000 0.00 2.00 0.00 1,310.001.000000

Base 6.540000 0.00 2.00 0.00 1,310.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,600.000 NHDG Local 4.576200 0.00 63.00 0.00 57,723.121.000000

Base 4.576200 0.00 63.00 0.00 57,723.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,600.000 NHHZ Local 5.840000 0.00 0.00 0.00 73,584.001.000000

Base 5.840000 0.00 0.00 0.00 73,584.00
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103304101 Total

112.00 0.000.0030,100.000 Local 163,275.26

Base 0.00 112.00 0.00 163,275.26

COMMON STOCK USD.01104674106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRADY CORPORATION   CL A

900.000 NHIH Local 29.348300 0.00 9.00 0.00 26,422.471.000000

Base 29.348300 0.00 9.00 0.00 26,422.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 29.035000 0.00 1.00 0.00 2,904.501.000000

Base 29.035000 0.00 1.00 0.00 2,904.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 29.610000 0.00 32.00 0.00 94,784.001.000000

Base 29.610000 0.00 32.00 0.00 94,784.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,800.000 NHDG Local 25.951200 0.00 49.00 0.00 254,370.761.000000

Base 25.951200 0.00 49.00 0.00 254,370.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,800.000 NHHZ Local 28.590000 0.00 0.00 0.00 280,182.001.000000

Base 28.590000 0.00 0.00 0.00 280,182.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 30.925000 0.00 3.00 0.00 6,188.001.000000

Base 30.925000 0.00 3.00 0.00 6,188.00

104674106 Total

94.00 0.000.0024,000.000 Local 664,851.73

Base 0.00 94.00 0.00 664,851.73
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REIT USD.01105368203 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRANDYWINE REALTY TRUST

2,100.000 NHDG Local 8.010000 0.00 0.00 0.00 16,821.001.000000

Base 8.010000 0.00 0.00 0.00 16,821.00

COMMON STOCK10567B109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRAVO BRIO RESTAURANT GROUP

100.000 NHIH Local 16.875000 0.00 1.00 0.00 1,688.501.000000

Base 16.875000 0.00 1.00 0.00 1,688.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 16.800000 0.00 16.00 0.00 26,896.001.000000

Base 16.800000 0.00 16.00 0.00 26,896.00

10567B109 Total

17.00 0.000.001,700.000 Local 28,584.50

Base 0.00 17.00 0.00 28,584.50

COMMON STOCK NPV108030107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRIDGE CAPITAL HOLDINGS

800.000 NHIH Local 10.950000 0.00 8.00 0.00 8,768.001.000000

Base 10.950000 0.00 8.00 0.00 8,768.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 9.894100 0.00 10.00 0.00 19,798.201.000000

Base 9.894100 0.00 10.00 0.00 19,798.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 10.300000 0.00 0.00 0.00 20,600.001.000000

Base 10.300000 0.00 0.00 0.00 20,600.00

108030107 Total

18.00 0.000.004,800.000 Local 49,166.20

Base 0.00 18.00 0.00 49,166.20
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COMMON STOCK USD.01108035106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRIDGE BANCORP INC

600.000 NHIH Local 19.710000 0.00 6.00 0.00 11,832.001.000000

Base 19.710000 0.00 6.00 0.00 11,832.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 18.147800 0.00 4.50 0.00 16,337.521.000000

Base 18.147800 0.00 4.50 0.00 16,337.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 19.500000 0.00 0.00 0.00 17,550.001.000000

Base 19.500000 0.00 0.00 0.00 17,550.00

108035106 Total

10.50 0.000.002,400.000 Local 45,719.52

Base 0.00 10.50 0.00 45,719.52

COMMON STOCK USD.0110807M105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRIDGEPOINT EDUCATION INC

300.000 NHIH Local 22.198300 0.00 3.00 0.00 6,662.491.000000

Base 22.198300 0.00 3.00 0.00 6,662.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 22.270000 0.00 4.00 0.00 8,912.001.000000

Base 22.270000 0.00 4.00 0.00 8,912.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 22.033400 0.00 9.00 0.00 19,839.061.000000

Base 22.033400 0.00 9.00 0.00 19,839.06

10807M105 Total

16.00 0.000.001,600.000 Local 35,413.55

Base 0.00 16.00 0.00 35,413.55
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COMMON STOCK USD.01109043109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRIGGS + STRATTON

1,300.000 NHIH Local 14.830400 0.00 13.00 0.00 19,292.521.000000

Base 14.830400 0.00 13.00 0.00 19,292.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 14.866700 0.00 32.00 0.00 47,605.441.000000

Base 14.866700 0.00 32.00 0.00 47,605.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,300.000 NHDG Local 13.127200 0.00 56.50 0.00 148,393.861.000000

Base 13.127200 0.00 56.50 0.00 148,393.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHHZ Local 14.430000 0.00 0.00 0.00 163,059.001.000000

Base 14.430000 0.00 0.00 0.00 163,059.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 15.576700 0.00 4.50 0.00 4,677.511.000000

Base 15.576700 0.00 4.50 0.00 4,677.51

109043109 Total

106.00 0.000.0027,400.000 Local 383,028.33

Base 0.00 106.00 0.00 383,028.33

COMMON STOCK USD.01109473405 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRIGHTPOINT INC

4,900.000 NHIH Local 10.064900 0.00 49.00 0.00 49,367.011.000000

Base 10.064900 0.00 49.00 0.00 49,367.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 10.042500 0.00 4.00 0.00 4,021.001.000000

Base 10.042500 0.00 4.00 0.00 4,021.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 10.030000 0.00 8.00 0.00 8,032.001.000000

Base 10.030000 0.00 8.00 0.00 8,032.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 9.127300 0.00 44.00 0.00 80,364.241.000000

Base 9.127300 0.00 44.00 0.00 80,364.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHZ Local 10.450000 0.00 0.00 0.00 91,960.001.000000

Base 10.450000 0.00 0.00 0.00 91,960.00

109473405 Total

105.00 0.000.0023,700.000 Local 233,744.25

Base 0.00 105.00 0.00 233,744.25

COMMON STOCK USD.1109641100 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.BRINKER INTERNATIONAL INC

700.000 NHHY Local 22.970000 0.00 10.50 0.00 16,089.501.000000

Base 22.970000 0.00 10.50 0.00 16,089.50

COMMON STOCK USD1.109696104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRINK S CO/THE

3,900.000 NHIH Local 26.697500 0.00 39.00 0.00 104,159.251.000000

Base 26.697500 0.00 39.00 0.00 104,159.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 26.746700 0.00 3.00 0.00 8,027.011.000000

Base 26.746700 0.00 3.00 0.00 8,027.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 22.492500 0.00 7.00 0.00 31,496.501.000000

Base 22.492500 0.00 7.00 0.00 31,496.50
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 25.540000 0.00 0.00 0.00 35,756.001.000000

Base 25.540000 0.00 0.00 0.00 35,756.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.04DAVENPORT& CO. OF VIRGINIA, INC.

3,383.000 NHEX Local 25.038600 0.00 135.32 0.00 84,840.901.000000

Base 25.038600 0.00 135.32 0.00 84,840.90

109696104 Total

184.32 0.000.0010,383.000 Local 264,279.66

Base 0.00 184.32 0.00 264,279.66

COMMON STOCK USD.1110122108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRISTOL MYERS SQUIBB CO

32,100.000 NHDG Local 31.380000 0.00 0.00 0.00 1,007,298.001.000000

Base 31.380000 0.00 0.00 0.00 1,007,298.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 31.360000 0.00 10.50 0.00 21,962.501.000000

Base 31.360000 0.00 10.50 0.00 21,962.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,800.000 NHIH Local 31.510000 0.00 0.00 0.00 466,348.001.000000

Base 31.510000 0.00 0.00 0.00 466,348.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHY Local 34.395000 0.00 9.00 0.00 20,646.001.000000

Base 34.395000 0.00 9.00 0.00 20,646.00

110122108 Total

19.50 0.000.0048,200.000 Local 1,516,254.50

Base 0.00 19.50 0.00 1,516,254.50
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COMMON STOCK USD.01110394103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRISTOW GROUP INC

200.000 NHIH Local 45.997500 0.00 2.00 0.00 9,201.501.000000

Base 45.997500 0.00 2.00 0.00 9,201.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 45.350000 0.00 1.00 0.00 4,536.001.000000

Base 45.350000 0.00 1.00 0.00 4,536.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 46.504100 0.00 29.00 0.00 134,890.891.000000

Base 46.504100 0.00 29.00 0.00 134,890.89

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,100.000 NHDG Local 40.136000 0.00 40.50 0.00 325,142.101.000000

Base 40.136000 0.00 40.50 0.00 325,142.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,100.000 NHHZ Local 44.750000 0.00 0.00 0.00 362,475.001.000000

Base 44.750000 0.00 0.00 0.00 362,475.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 48.800000 0.00 1.50 0.00 4,881.501.000000

Base 48.800000 0.00 1.50 0.00 4,881.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 45.970000 0.00 1.50 0.00 4,598.501.000000

Base 45.970000 0.00 1.50 0.00 4,598.50

110394103 Total

75.50 0.000.0019,600.000 Local 845,725.49

Base 0.00 75.50 0.00 845,725.49
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COMMON STOCK111320107 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROADCOM CORP CL A

4,200.000 NHIH Local 34.520000 0.00 0.00 0.00 144,984.001.000000

Base 34.520000 0.00 0.00 0.00 144,984.00

COMMON STOCK11133B409 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BROADSOFT INC

500.000 NHIH Local 40.861500 0.00 5.00 0.00 20,435.751.000000

Base 40.861500 0.00 5.00 0.00 20,435.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 40.950000 0.00 11.00 0.00 45,056.001.000000

Base 40.950000 0.00 11.00 0.00 45,056.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 40.295000 0.00 4.00 0.00 16,122.001.000000

Base 40.295000 0.00 4.00 0.00 16,122.00

18 Nov 2011 23 Nov 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

3,600.000 NHHO Local 38.921900 0.00 144.00 0.00 140,262.841.000000

Base 38.921900 0.00 144.00 0.00 140,262.84

21 Nov 2011 25 Nov 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,610.000 NHHO Local 37.636600 0.00 104.40 0.00 98,335.931.000000

Base 37.636600 0.00 104.40 0.00 98,335.93

11133B409 Total

268.40 0.000.008,210.000 Local 320,212.52

Base 0.00 268.40 0.00 320,212.52

COMMON STOCK USD.0111133T103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROADRIDGE FINANCIAL SOLUTIO

1,000.000 NHDG Local 20.140000 0.00 0.00 0.00 20,140.001.000000

Base 20.140000 0.00 0.00 0.00 20,140.00
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COMMON STOCK11161T108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BROADWIND ENERGY INC

400.000 NHIH Local 0.390300 0.00 4.00 0.00 160.121.000000

Base 0.390300 0.00 4.00 0.00 160.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 0.405000 0.00 2.00 0.00 83.001.000000

Base 0.405000 0.00 2.00 0.00 83.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

12,600.000 NHIH Local 0.439700 0.00 126.00 0.00 5,666.221.000000

Base 0.439700 0.00 126.00 0.00 5,666.22

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

28,200.000 NHHZ Local 0.716400 0.00 423.00 0.00 20,625.481.000000

Base 0.716400 0.00 423.00 0.00 20,625.48

11161T108 Total

555.00 0.000.0041,400.000 Local 26,534.82

Base 0.00 555.00 0.00 26,534.82

COMMON STOCK111621306 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROCADE COMMUNICATIONS SYS

9,100.000 NHDG Local 4.320000 0.00 0.00 0.00 39,312.001.000000

Base 4.320000 0.00 0.00 0.00 39,312.00

COMMON STOCK USD.01112463104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROOKDALE SENIOR LIVING INC

1,030.000 NHDG Local 12.540000 0.00 0.00 0.00 12,916.201.000000

Base 12.540000 0.00 0.00 0.00 12,916.20

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHY Local 16.304000 0.00 15.00 0.00 16,319.001.000000

Base 16.304000 0.00 15.00 0.00 16,319.00
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112463104 Total

15.00 0.000.002,030.000 Local 29,235.20

Base 0.00 15.00 0.00 29,235.20

COMMON STOCK USD.0111373M107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BROOKLINE BANCORP INC

509.000 NHIH Local 7.754700 0.00 5.09 0.00 3,952.231.000000

Base 7.754700 0.00 5.09 0.00 3,952.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,791.000 NHIH Local 7.847500 0.00 47.91 0.00 37,645.281.000000

Base 7.847500 0.00 47.91 0.00 37,645.28

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,300.000 NHDG Local 7.540500 0.00 66.50 0.00 100,355.151.000000

Base 7.540500 0.00 66.50 0.00 100,355.15

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,300.000 NHHZ Local 8.250000 0.00 0.00 0.00 109,725.001.000000

Base 8.250000 0.00 0.00 0.00 109,725.00

11373M107 Total

119.50 0.000.0031,900.000 Local 251,677.66

Base 0.00 119.50 0.00 251,677.66

COMMON STOCK USD.01114340102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBROOKS AUTOMATION INC

5,900.000 NHIH Local 10.206600 0.00 59.00 0.00 60,277.941.000000

Base 10.206600 0.00 59.00 0.00 60,277.94

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,900.000 NHDG Local 7.884200 0.00 74.50 0.00 117,549.081.000000

Base 7.884200 0.00 74.50 0.00 117,549.08
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,900.000 NHHZ Local 8.600000 0.00 0.00 0.00 128,140.001.000000

Base 8.600000 0.00 0.00 0.00 128,140.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHZ Local 10.142500 0.00 15.00 0.00 10,157.501.000000

Base 10.142500 0.00 15.00 0.00 10,157.50

114340102 Total

148.50 0.000.0036,700.000 Local 316,124.52

Base 0.00 148.50 0.00 316,124.52

COMMON STOCK USD.1115236101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROWN + BROWN INC

2,100.000 NHDG Local 17.800000 0.00 0.00 0.00 37,380.001.000000

Base 17.800000 0.00 0.00 0.00 37,380.00

COMMON STOCK USD.15115637209 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROWN FORMAN CORP CLASS B

300.000 NHDG Local 70.140000 0.00 0.00 0.00 21,042.001.000000

Base 70.140000 0.00 0.00 0.00 21,042.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHIH Local 75.500000 0.00 0.00 0.00 67,950.001.000000

Base 75.500000 0.00 0.00 0.00 67,950.00

115637209 Total

0.00 0.000.001,200.000 Local 88,992.00

Base 0.00 0.00 0.00 88,992.00

COMMON STOCK USD.01115736100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBROWN SHOE COMPANY INC

3,700.000 NHIH Local 9.013200 0.00 37.00 0.00 33,385.841.000000

Base 9.013200 0.00 37.00 0.00 33,385.84
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,600.000 NHDG Local 6.876200 0.00 48.00 0.00 66,059.521.000000

Base 6.876200 0.00 48.00 0.00 66,059.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,600.000 NHHZ Local 7.840000 0.00 0.00 0.00 75,264.001.000000

Base 7.840000 0.00 0.00 0.00 75,264.00

115736100 Total

85.00 0.000.0022,900.000 Local 174,709.36

Base 0.00 85.00 0.00 174,709.36

COMMON STOCK USD.75117043109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRUNSWICK CORP

7,400.000 NHIH Local 17.190300 0.00 74.00 0.00 127,282.221.000000

Base 17.190300 0.00 74.00 0.00 127,282.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 16.908300 0.00 3.00 0.00 5,075.491.000000

Base 16.908300 0.00 3.00 0.00 5,075.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 17.210000 0.00 2.00 0.00 3,444.001.000000

Base 17.210000 0.00 2.00 0.00 3,444.00

117043109 Total

79.00 0.000.007,900.000 Local 135,801.71

Base 0.00 79.00 0.00 135,801.71

COMMON STOCK USD1.117665109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRYN MAWR BANK CORP

800.000 NHIH Local 17.491900 0.00 8.00 0.00 14,001.521.000000

Base 17.491900 0.00 8.00 0.00 14,001.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 17.490000 0.00 2.00 0.00 3,500.001.000000

Base 17.490000 0.00 2.00 0.00 3,500.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 16.330700 0.00 9.00 0.00 29,404.261.000000

Base 16.330700 0.00 9.00 0.00 29,404.26

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 17.350000 0.00 0.00 0.00 31,230.001.000000

Base 17.350000 0.00 0.00 0.00 31,230.00

117665109 Total

19.00 0.000.004,600.000 Local 78,135.78

Base 0.00 19.00 0.00 78,135.78

COMMON STOCK USD.01118255108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BUCKEYE TECHNOLOGIES INC

1,600.000 NHIH Local 30.440600 0.00 16.00 0.00 48,720.961.000000

Base 30.440600 0.00 16.00 0.00 48,720.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 30.291700 0.00 9.00 0.00 27,271.531.000000

Base 30.291700 0.00 9.00 0.00 27,271.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 30.337700 0.00 11.00 0.00 33,382.471.000000

Base 30.337700 0.00 11.00 0.00 33,382.47

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,000.000 NHDG Local 24.213000 0.00 45.00 0.00 217,962.001.000000

Base 24.213000 0.00 45.00 0.00 217,962.00
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,000.000 NHHZ Local 26.950000 0.00 0.00 0.00 242,550.001.000000

Base 26.950000 0.00 0.00 0.00 242,550.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 31.020000 0.00 3.00 0.00 6,207.001.000000

Base 31.020000 0.00 3.00 0.00 6,207.00

118255108 Total

84.00 0.000.0021,800.000 Local 576,093.96

Base 0.00 84.00 0.00 576,093.96

COMMON STOCK USD.01118440106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCBUCKLE INC/THE

2,400.000 NHIH Local 42.647500 0.00 24.00 0.00 102,378.001.000000

Base 42.647500 0.00 24.00 0.00 102,378.00

30 Nov 2011 05 Dec 2011 USD/DTC 0.04BNY CONVERGEX

4,030.000 NHHO Local 39.317800 0.00 161.20 0.00 158,611.931.000000

Base 39.317800 0.00 161.20 0.00 158,611.93

01 Dec 2011 06 Dec 2011 USD/DTC 0.04BNY CONVERGEX

3,020.000 NHHO Local 40.833500 0.00 120.80 0.00 123,437.971.000000

Base 40.833500 0.00 120.80 0.00 123,437.97

02 Dec 2011 07 Dec 2011 USD/DTC 0.04BNY CONVERGEX

4,620.000 NHHO Local 41.483700 0.00 184.80 0.00 191,839.491.000000

Base 41.483700 0.00 184.80 0.00 191,839.49

16 Dec 2011 21 Dec 2011 USD/DTC 0.04ISI GROUPINC

820.000 NHHO Local 38.782500 0.00 32.80 0.00 31,834.451.000000

Base 38.782500 0.00 32.80 0.00 31,834.45
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118440106 Total

523.60 0.000.0014,890.000 Local 608,101.84

Base 0.00 523.60 0.00 608,101.84

COMMON STOCK NPV119848109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCBUFFALO WILD WINGS INC

1,600.000 NHIH Local 63.270000 0.00 16.00 0.00 101,248.001.000000

Base 63.270000 0.00 16.00 0.00 101,248.00

COMMON STOCK USD.01120076104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCBUILD A BEAR WORKSHOP INC

1,500.000 NHIH Local 8.058300 0.00 15.00 0.00 12,102.451.000000

Base 8.058300 0.00 15.00 0.00 12,102.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 4.579600 0.00 18.00 0.00 16,504.561.000000

Base 4.579600 0.00 18.00 0.00 16,504.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 5.190000 0.00 0.00 0.00 18,684.001.000000

Base 5.190000 0.00 0.00 0.00 18,684.00

120076104 Total

33.00 0.000.008,700.000 Local 47,291.01

Base 0.00 33.00 0.00 47,291.01

COMMON STOCK USD.0112008R107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BUILDERS FIRSTSOURCE INC

1,100.000 NHIH Local 1.493900 0.00 11.00 0.00 1,654.291.000000

Base 1.493900 0.00 11.00 0.00 1,654.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,200.000 NHIH Local 1.499100 0.00 22.00 0.00 3,320.021.000000

Base 1.499100 0.00 22.00 0.00 3,320.02
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 1.473900 0.00 8.00 0.00 1,187.121.000000

Base 1.473900 0.00 8.00 0.00 1,187.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,200.000 NHDG Local 1.134500 0.00 51.00 0.00 11,622.901.000000

Base 1.134500 0.00 51.00 0.00 11,622.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,200.000 NHHZ Local 1.480000 0.00 0.00 0.00 15,096.001.000000

Base 1.480000 0.00 0.00 0.00 15,096.00

12008R107 Total

92.00 0.000.0024,500.000 Local 32,880.33

Base 0.00 92.00 0.00 32,880.33

123998965 30 Dec 2011 30 Dec 2011 USD/BOSCAPITAL CALLCF PRUDENTIAL PRISA I

76,540,000.000 NHEJ Local 1.000000 0.00 0.00 0.00 76,540,000.001.000000

Base 1.000000 0.00 0.00 0.00 76,540,000.00

COMMON STOCK USD.0112467B304 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.C+J ENERGY SERVICES INC

1,100.000 NHIH Local 20.813600 0.00 11.00 0.00 22,905.961.000000

Base 20.813600 0.00 11.00 0.00 22,905.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 14.125500 0.00 6.50 0.00 18,369.651.000000

Base 14.125500 0.00 6.50 0.00 18,369.65

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 17.460000 0.00 0.00 0.00 22,698.001.000000

Base 17.460000 0.00 0.00 0.00 22,698.00
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24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHZ Local 17.451300 0.00 12.00 0.00 13,973.041.000000

Base 17.451300 0.00 12.00 0.00 13,973.04

12467B304 Total

29.50 0.000.004,500.000 Local 77,946.65

Base 0.00 29.50 0.00 77,946.65

COMMON STOCK12477X106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCAI INTERNATIONAL INC

1,100.000 NHIH Local 14.783600 0.00 11.00 0.00 16,272.961.000000

Base 14.783600 0.00 11.00 0.00 16,272.96

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHZ Local 15.180000 0.00 10.50 0.00 10,636.501.000000

Base 15.180000 0.00 10.50 0.00 10,636.50

12477X106 Total

21.50 0.000.001,800.000 Local 26,909.46

Base 0.00 21.50 0.00 26,909.46

COMMON STOCK USD.01124805102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCBIZ INC

200.000 NHIH Local 5.885000 0.00 2.00 0.00 1,179.001.000000

Base 5.885000 0.00 2.00 0.00 1,179.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,300.000 NHIH Local 5.878800 0.00 33.00 0.00 19,433.041.000000

Base 5.878800 0.00 33.00 0.00 19,433.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDG Local 6.271000 0.00 44.50 0.00 55,856.401.000000

Base 6.271000 0.00 44.50 0.00 55,856.40
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHZ Local 6.560000 0.00 0.00 0.00 58,384.001.000000

Base 6.560000 0.00 0.00 0.00 58,384.00

124805102 Total

79.50 0.000.0021,300.000 Local 134,852.44

Base 0.00 79.50 0.00 134,852.44

REIT USD.01124830100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCBL + ASSOCIATES PROPERTIES

600.000 NHIH Local 14.265000 0.00 6.00 0.00 8,565.001.000000

Base 14.265000 0.00 6.00 0.00 8,565.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

12,600.000 NHIH Local 14.282300 0.00 126.00 0.00 180,082.981.000000

Base 14.282300 0.00 126.00 0.00 180,082.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,400.000 NHDG Local 10.716100 0.00 117.00 0.00 250,873.741.000000

Base 10.716100 0.00 117.00 0.00 250,873.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,400.000 NHHZ Local 12.290000 0.00 0.00 0.00 287,586.001.000000

Base 12.290000 0.00 0.00 0.00 287,586.00

124830100 Total

249.00 0.000.0060,000.000 Local 727,107.72

Base 0.00 249.00 0.00 727,107.72

COMMON STOCK124857202 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCBS CORP CLASS B NON VOTING

11,000.000 NHDG Local 20.380000 0.00 0.00 0.00 224,180.001.000000

Base 20.380000 0.00 0.00 0.00 224,180.00
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 24.540000 0.00 10.50 0.00 17,188.501.000000

Base 24.540000 0.00 10.50 0.00 17,188.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHIH Local 26.080000 0.00 0.00 0.00 151,264.001.000000

Base 26.080000 0.00 0.00 0.00 151,264.00

124857202 Total

10.50 0.000.0017,500.000 Local 392,632.50

Base 0.00 10.50 0.00 392,632.50

COMMON STOCK USD.0112504L109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCBRE GROUP INC

2,900.000 NHIH Local 15.840000 0.00 0.00 0.00 45,936.001.000000

Base 15.840000 0.00 0.00 0.00 45,936.00

COMMON STOCK USD.1125071100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CDI CORP

200.000 NHIH Local 12.900000 0.00 2.00 0.00 2,582.001.000000

Base 12.900000 0.00 2.00 0.00 2,582.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

900.000 NHIH Local 12.852600 0.00 9.00 0.00 11,576.341.000000

Base 12.852600 0.00 9.00 0.00 11,576.34

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 10.506700 0.00 12.00 0.00 25,228.081.000000

Base 10.506700 0.00 12.00 0.00 25,228.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 11.550000 0.00 0.00 0.00 27,720.001.000000

Base 11.550000 0.00 0.00 0.00 27,720.00
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125071100 Total

23.00 0.000.005,900.000 Local 67,106.42

Base 0.00 23.00 0.00 67,106.42

COMMON STOCK USD.1125137109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CEC ENTERTAINMENT INC

200.000 NHIH Local 34.622500 0.00 2.00 0.00 6,926.501.000000

Base 34.622500 0.00 2.00 0.00 6,926.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 34.551900 0.00 16.00 0.00 55,299.041.000000

Base 34.551900 0.00 16.00 0.00 55,299.04

125137109 Total

18.00 0.000.001,800.000 Local 62,225.54

Base 0.00 18.00 0.00 62,225.54

COMMON STOCK USD.01125269100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCF INDUSTRIES HOLDINGS INC

211.000 NHDG Local 123.390000 0.00 0.00 0.00 26,035.291.000000

Base 123.390000 0.00 0.00 0.00 26,035.29

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

653.000 NHIH Local 170.970000 0.00 0.00 0.00 111,643.411.000000

Base 170.970000 0.00 0.00 0.00 111,643.41

125269100 Total

0.00 0.000.00864.000 Local 137,678.70

Base 0.00 0.00 0.00 137,678.70

COMMON STOCK USD.112541M102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CH ENERGY GROUP INC

200.000 NHIH Local 55.168800 0.00 2.00 0.00 11,035.761.000000

Base 55.168800 0.00 2.00 0.00 11,035.76
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 55.519800 0.00 12.00 0.00 66,635.761.000000

Base 55.519800 0.00 12.00 0.00 66,635.76

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 51.177700 0.00 17.50 0.00 179,139.451.000000

Base 51.177700 0.00 17.50 0.00 179,139.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 52.900000 0.00 0.00 0.00 185,150.001.000000

Base 52.900000 0.00 0.00 0.00 185,150.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 56.330000 0.00 1.50 0.00 5,634.501.000000

Base 56.330000 0.00 1.50 0.00 5,634.50

12541M102 Total

33.00 0.000.008,500.000 Local 447,595.47

Base 0.00 33.00 0.00 447,595.47

COMMON STOCK USD.112541W209 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.C.H. ROBINSON WORLDWIDE INC

300.000 NHEU Local 68.190000 0.00 4.50 0.00 20,461.501.000000

Base 68.190000 0.00 4.50 0.00 20,461.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 68.270000 0.00 0.00 0.00 95,578.001.000000

Base 68.270000 0.00 0.00 0.00 95,578.00

12541W209 Total

4.50 0.000.001,700.000 Local 116,039.50

Base 0.00 4.50 0.00 116,039.50
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COMMON STOCK12547R105 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LECIFC CORP

1,400.000 NHIH Local 4.447600 0.00 0.00 0.00 6,226.641.000000

Base 4.447600 0.00 0.00 0.00 6,226.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 3.898500 0.00 13.00 0.00 10,149.101.000000

Base 3.898500 0.00 13.00 0.00 10,149.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 4.600000 0.00 0.00 0.00 11,960.001.000000

Base 4.600000 0.00 0.00 0.00 11,960.00

12547R105 Total

13.00 0.000.006,600.000 Local 28,335.74

Base 0.00 13.00 0.00 28,335.74

COMMON STOCK USD.25125509109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCIGNA CORP

4,900.000 NHDG Local 41.940000 0.00 0.00 0.00 205,506.001.000000

Base 41.940000 0.00 0.00 0.00 205,506.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHIH Local 43.740000 0.00 0.00 0.00 100,602.001.000000

Base 43.740000 0.00 0.00 0.00 100,602.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,160.000 NHDM Local 42.885900 0.00 17.40 0.00 49,765.041.000000

Base 42.885900 0.00 17.40 0.00 49,765.04

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,000.000 NHHY Local 41.994700 0.00 15.00 0.00 42,009.701.000000

Base 41.994700 0.00 15.00 0.00 42,009.70
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125509109 Total

32.40 0.000.009,360.000 Local 397,882.74

Base 0.00 32.40 0.00 397,882.74

COMMON STOCK USD.01125581801 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCIT GROUP INC

4,100.000 NHDG Local 30.370000 0.00 0.00 0.00 124,517.001.000000

Base 30.370000 0.00 0.00 0.00 124,517.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHY Local 33.991900 0.00 7.50 0.00 17,003.451.000000

Base 33.991900 0.00 7.50 0.00 17,003.45

125581801 Total

7.50 0.000.004,600.000 Local 141,520.45

Base 0.00 7.50 0.00 141,520.45

COMMON STOCK USD1.12561W105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCLECO CORPORATION

300.000 NHIH Local 36.075000 0.00 3.00 0.00 10,825.501.000000

Base 36.075000 0.00 3.00 0.00 10,825.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,100.000 NHIH Local 36.050500 0.00 51.00 0.00 183,908.551.000000

Base 36.050500 0.00 51.00 0.00 183,908.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,700.000 NHDG Local 32.893000 0.00 68.50 0.00 450,702.601.000000

Base 32.893000 0.00 68.50 0.00 450,702.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,700.000 NHHZ Local 35.000000 0.00 0.00 0.00 479,500.001.000000

Base 35.000000 0.00 0.00 0.00 479,500.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 36.320000 0.00 4.50 0.00 10,900.501.000000

Base 36.320000 0.00 4.50 0.00 10,900.50

12561W105 Total

127.00 0.000.0033,100.000 Local 1,135,837.15

Base 0.00 127.00 0.00 1,135,837.15

COMMON STOCK USD.0112572Q105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCME GROUP INC

1,286.000 NHDG Local 246.400000 0.00 0.00 0.00 316,870.401.000000

Base 246.400000 0.00 0.00 0.00 316,870.40

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

574.000 NHIH Local 257.880000 0.00 0.00 0.00 148,023.121.000000

Base 257.880000 0.00 0.00 0.00 148,023.12

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

48.000 NHHY Local 241.329000 0.00 0.72 0.00 11,584.511.000000

Base 241.329000 0.00 0.72 0.00 11,584.51

12572Q105 Total

0.72 0.000.001,908.000 Local 476,478.03

Base 0.00 0.72 0.00 476,478.03

COMMON STOCK USD.01125896100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCMS ENERGY CORP

5,200.000 NHDG Local 19.790000 0.00 0.00 0.00 102,908.001.000000

Base 19.790000 0.00 0.00 0.00 102,908.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHIH Local 20.800000 0.00 0.00 0.00 45,760.001.000000

Base 20.800000 0.00 0.00 0.00 45,760.00
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125896100 Total

0.00 0.000.007,400.000 Local 148,668.00

Base 0.00 0.00 0.00 148,668.00

COMMON STOCK USD.1125906107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CSS INDUSTRIES INC

100.000 NHIH Local 18.192500 0.00 1.00 0.00 1,820.251.000000

Base 18.192500 0.00 1.00 0.00 1,820.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 18.265000 0.00 1.00 0.00 1,827.501.000000

Base 18.265000 0.00 1.00 0.00 1,827.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

500.000 NHIH Local 18.245700 0.00 5.00 0.00 9,127.851.000000

Base 18.245700 0.00 5.00 0.00 9,127.85

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 17.019400 0.00 9.00 0.00 30,643.921.000000

Base 17.019400 0.00 9.00 0.00 30,643.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 19.070000 0.00 0.00 0.00 34,326.001.000000

Base 19.070000 0.00 0.00 0.00 34,326.00

125906107 Total

16.00 0.000.004,300.000 Local 77,745.52

Base 0.00 16.00 0.00 77,745.52

COMMON STOCK USD2.5126117100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCNA FINANCIAL CORP

900.000 NHDG Local 22.470000 0.00 0.00 0.00 20,223.001.000000

Base 22.470000 0.00 0.00 0.00 20,223.00
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COMMON STOCK NPV126128107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CNB FINANCIAL CORP/PA

1,100.000 NHIH Local 14.573600 0.00 11.00 0.00 16,041.961.000000

Base 14.573600 0.00 11.00 0.00 16,041.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 13.084900 0.00 13.50 0.00 35,342.731.000000

Base 13.084900 0.00 13.50 0.00 35,342.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 13.900000 0.00 0.00 0.00 37,530.001.000000

Base 13.900000 0.00 0.00 0.00 37,530.00

126128107 Total

24.50 0.000.006,500.000 Local 88,914.69

Base 0.00 24.50 0.00 88,914.69

COMMON STOCK NPV12618T105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CRA INTERNATIONAL INC

600.000 NHIH Local 21.815800 0.00 6.00 0.00 13,095.481.000000

Base 21.815800 0.00 6.00 0.00 13,095.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 21.700000 0.00 4.00 0.00 8,684.001.000000

Base 21.700000 0.00 4.00 0.00 8,684.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 19.483100 0.00 10.00 0.00 38,976.201.000000

Base 19.483100 0.00 10.00 0.00 38,976.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 20.830000 0.00 0.00 0.00 41,660.001.000000

Base 20.830000 0.00 0.00 0.00 41,660.00
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12618T105 Total

20.00 0.000.005,000.000 Local 102,415.68

Base 0.00 20.00 0.00 102,415.68

COMMON STOCK USD.0112621E103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCNO FINANCIAL GROUP INC

1,407.000 NHIH Local 6.320000 0.00 14.07 0.00 8,906.311.000000

Base 6.320000 0.00 14.07 0.00 8,906.31

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

18,393.000 NHIH Local 6.314300 0.00 183.93 0.00 116,322.851.000000

Base 6.314300 0.00 183.93 0.00 116,322.85

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

50,100.000 NHDG Local 4.865500 0.00 250.50 0.00 244,012.051.000000

Base 4.865500 0.00 250.50 0.00 244,012.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

50,100.000 NHHZ Local 5.360000 0.00 0.00 0.00 268,536.001.000000

Base 5.360000 0.00 0.00 0.00 268,536.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHZ Local 5.836700 0.00 13.50 0.00 5,266.531.000000

Base 5.836700 0.00 13.50 0.00 5,266.53

12621E103 Total

462.00 0.000.00120,900.000 Local 643,043.74

Base 0.00 462.00 0.00 643,043.74

COMMON STOCK USD.01126349109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CSG SYSTEMS INTL INC

700.000 NHIH Local 14.997100 0.00 7.00 0.00 10,504.971.000000

Base 14.997100 0.00 7.00 0.00 10,504.97
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 15.055000 0.00 1.00 0.00 1,506.501.000000

Base 15.055000 0.00 1.00 0.00 1,506.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 15.101300 0.00 23.00 0.00 34,755.991.000000

Base 15.101300 0.00 23.00 0.00 34,755.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 12.382000 0.00 20.00 0.00 49,548.001.000000

Base 12.382000 0.00 20.00 0.00 49,548.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 13.090000 0.00 0.00 0.00 52,360.001.000000

Base 13.090000 0.00 0.00 0.00 52,360.00

126349109 Total

51.00 0.000.0011,100.000 Local 148,675.46

Base 0.00 51.00 0.00 148,675.46

COMMON STOCK USD1.126408103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCSX CORP

9,500.000 NHIH Local 22.310000 0.00 0.00 0.00 211,945.001.000000

Base 22.310000 0.00 0.00 0.00 211,945.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHEU Local 20.240000 0.00 9.00 0.00 12,153.001.000000

Base 20.240000 0.00 9.00 0.00 12,153.00

126408103 Total

9.00 0.000.0010,100.000 Local 224,098.00

Base 0.00 9.00 0.00 224,098.00
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COMMON STOCK NPV126501105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CTS CORP

300.000 NHIH Local 9.017500 0.00 3.00 0.00 2,708.251.000000

Base 9.017500 0.00 3.00 0.00 2,708.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 8.976800 0.00 2.00 0.00 1,797.361.000000

Base 8.976800 0.00 2.00 0.00 1,797.36

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,600.000 NHIH Local 8.989600 0.00 26.00 0.00 23,398.961.000000

Base 8.989600 0.00 26.00 0.00 23,398.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,700.000 NHDG Local 7.729100 0.00 38.50 0.00 59,552.571.000000

Base 7.729100 0.00 38.50 0.00 59,552.57

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,700.000 NHHZ Local 9.120000 0.00 0.00 0.00 70,224.001.000000

Base 9.120000 0.00 0.00 0.00 70,224.00

126501105 Total

69.50 0.000.0018,500.000 Local 157,681.14

Base 0.00 69.50 0.00 157,681.14

COMMON STOCK NPV126600105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CVB FINANCIAL CORP

2,600.000 NHIH Local 9.813000 0.00 26.00 0.00 25,539.801.000000

Base 9.813000 0.00 26.00 0.00 25,539.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 9.782000 0.00 5.00 0.00 4,896.001.000000

Base 9.782000 0.00 5.00 0.00 4,896.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,900.000 NHIH Local 9.859100 0.00 49.00 0.00 48,358.591.000000

Base 9.859100 0.00 49.00 0.00 48,358.59

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,100.000 NHDG Local 7.561800 0.00 100.50 0.00 152,092.681.000000

Base 7.561800 0.00 100.50 0.00 152,092.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,100.000 NHHZ Local 8.440000 0.00 0.00 0.00 169,644.001.000000

Base 8.440000 0.00 0.00 0.00 169,644.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHZ Local 9.366600 0.00 16.50 0.00 10,319.761.000000

Base 9.366600 0.00 16.50 0.00 10,319.76

126600105 Total

197.00 0.000.0049,300.000 Local 410,850.83

Base 0.00 197.00 0.00 410,850.83

COMMON STOCK USD.0112662P108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCVR ENERGY INC

7,800.000 NHIH Local 19.825500 0.00 78.00 0.00 154,716.901.000000

Base 19.825500 0.00 78.00 0.00 154,716.90

COMMON STOCK USD.01126650100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCVS CAREMARK CORP

25,500.000 NHDG Local 33.580000 0.00 0.00 0.00 856,290.001.000000

Base 33.580000 0.00 0.00 0.00 856,290.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 37.815000 0.00 7.50 0.00 18,915.001.000000

Base 37.815000 0.00 7.50 0.00 18,915.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,600.000 NHIH Local 38.770000 0.00 0.00 0.00 449,732.001.000000

Base 38.770000 0.00 0.00 0.00 449,732.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 37.010000 0.00 6.00 0.00 14,810.001.000000

Base 37.010000 0.00 6.00 0.00 14,810.00

126650100 Total

13.50 0.000.0038,000.000 Local 1,339,747.00

Base 0.00 13.50 0.00 1,339,747.00

REIT USD.0112673A108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CYS INVESTMENTS INC

3,900.000 NHIH Local 12.895500 0.00 39.00 0.00 50,331.451.000000

Base 12.895500 0.00 39.00 0.00 50,331.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 12.857200 0.00 16.00 0.00 20,587.521.000000

Base 12.857200 0.00 16.00 0.00 20,587.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 12.954500 0.00 19.00 0.00 24,632.551.000000

Base 12.954500 0.00 19.00 0.00 24,632.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,000.000 NHDG Local 10.985800 0.00 95.00 0.00 208,825.201.000000

Base 10.985800 0.00 95.00 0.00 208,825.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,000.000 NHHZ Local 12.010000 0.00 0.00 0.00 228,190.001.000000

Base 12.010000 0.00 0.00 0.00 228,190.00
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

12673A108 Total

169.00 0.000.0045,400.000 Local 532,566.72

Base 0.00 169.00 0.00 532,566.72

COMMON STOCK USD.112673P105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCA INC

6,900.000 NHDG Local 19.410000 0.00 0.00 0.00 133,929.001.000000

Base 19.410000 0.00 0.00 0.00 133,929.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHIH Local 21.430000 0.00 0.00 0.00 70,719.001.000000

Base 21.430000 0.00 0.00 0.00 70,719.00

12673P105 Total

0.00 0.000.0010,200.000 Local 204,648.00

Base 0.00 0.00 0.00 204,648.00

COMMON STOCK USD.01126804301 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CABELA S INC

3,400.000 NHIH Local 25.416000 0.00 34.00 0.00 86,448.401.000000

Base 25.416000 0.00 34.00 0.00 86,448.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 25.212000 0.00 5.00 0.00 12,611.001.000000

Base 25.212000 0.00 5.00 0.00 12,611.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 20.407100 0.00 48.50 0.00 197,997.371.000000

Base 20.407100 0.00 48.50 0.00 197,997.37

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHZ Local 23.360000 0.00 0.00 0.00 226,592.001.000000

Base 23.360000 0.00 0.00 0.00 226,592.00
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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
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 24.550000 0.00 4.50 0.00 7,369.501.000000

Base 24.550000 0.00 4.50 0.00 7,369.50

126804301 Total

92.00 0.000.0023,600.000 Local 531,018.27

Base 0.00 92.00 0.00 531,018.27

COMMON STOCK USD.0112686C109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCABLEVISION SYSTEMS NY GRP A

2,000.000 NHIH Local 15.110000 0.00 0.00 0.00 30,220.001.000000

Base 15.110000 0.00 0.00 0.00 30,220.00

COMMON STOCK USD1.127055101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCABOT CORP

1,500.000 NHDG Local 24.780000 0.00 0.00 0.00 37,170.001.000000

Base 24.780000 0.00 0.00 0.00 37,170.00

COMMON STOCK USD.1127097103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCABOT OIL + GAS CORP

1,100.000 NHIH Local 86.310000 0.00 0.00 0.00 94,941.001.000000

Base 86.310000 0.00 0.00 0.00 94,941.00

COMMON STOCK12709P103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CABOT MICROELECTRONICS CORP

300.000 NHIH Local 42.320000 0.00 3.00 0.00 12,699.001.000000

Base 42.320000 0.00 3.00 0.00 12,699.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 42.161300 0.00 18.00 0.00 75,908.341.000000

Base 42.161300 0.00 18.00 0.00 75,908.34

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,041.000 NHDG Local 34.550300 0.00 20.21 0.00 139,637.971.000000

Base 34.550300 0.00 20.21 0.00 139,637.97
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,041.000 NHHZ Local 36.950000 0.00 0.00 0.00 149,314.951.000000

Base 36.950000 0.00 0.00 0.00 149,314.95

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 46.580000 0.00 3.00 0.00 9,319.001.000000

Base 46.580000 0.00 3.00 0.00 9,319.00

12709P103 Total

44.21 0.000.0010,382.000 Local 386,879.26

Base 0.00 44.21 0.00 386,879.26

COMMON STOCK USD.1127190304 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CACI INTERNATIONAL INC  CL A

700.000 NHIH Local 55.502100 0.00 7.00 0.00 38,858.471.000000

Base 55.502100 0.00 7.00 0.00 38,858.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 55.505000 0.00 2.00 0.00 11,103.001.000000

Base 55.505000 0.00 2.00 0.00 11,103.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 55.519000 0.00 15.00 0.00 83,293.501.000000

Base 55.519000 0.00 15.00 0.00 83,293.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,400.000 NHDG Local 48.073900 0.00 32.00 0.00 307,704.961.000000

Base 48.073900 0.00 32.00 0.00 307,704.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHHZ Local 52.440000 0.00 0.00 0.00 335,616.001.000000

Base 52.440000 0.00 0.00 0.00 335,616.00



Prepared by State StreetPage 694

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

127190304 Total

56.00 0.000.0015,200.000 Local 776,575.93

Base 0.00 56.00 0.00 776,575.93

COMMON STOCK12738T100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CADENCE PHARMACEUTICALS INC

2,600.000 NHIH Local 3.781400 0.00 26.00 0.00 9,857.641.000000

Base 3.781400 0.00 26.00 0.00 9,857.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 3.756300 0.00 8.00 0.00 3,013.041.000000

Base 3.756300 0.00 8.00 0.00 3,013.04

12738T100 Total

34.00 0.000.003,400.000 Local 12,870.68

Base 0.00 34.00 0.00 12,870.68

COMMON STOCK USD.01127537207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CADIZ INC

600.000 NHIH Local 9.090000 0.00 6.00 0.00 5,460.001.000000

Base 9.090000 0.00 6.00 0.00 5,460.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

500.000 NHIH Local 8.988000 0.00 5.00 0.00 4,499.001.000000

Base 8.988000 0.00 5.00 0.00 4,499.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 7.792600 0.00 13.50 0.00 21,053.521.000000

Base 7.792600 0.00 13.50 0.00 21,053.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 8.070000 0.00 0.00 0.00 21,789.001.000000

Base 8.070000 0.00 0.00 0.00 21,789.00
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Base Currency: USD - US DOLLAR

127537207 Total

24.50 0.000.006,500.000 Local 52,801.52

Base 0.00 24.50 0.00 52,801.52

COMMON STOCK USD.0112802T101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAL DIVE INTERNATIONAL INC

2,500.000 NHIH Local 2.484400 0.00 25.00 0.00 6,236.001.000000

Base 2.484400 0.00 25.00 0.00 6,236.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 2.473300 0.00 15.00 0.00 3,724.951.000000

Base 2.473300 0.00 15.00 0.00 3,724.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,600.000 NHIH Local 2.471800 0.00 46.00 0.00 11,416.281.000000

Base 2.471800 0.00 46.00 0.00 11,416.28

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,400.000 NHDG Local 1.583000 0.00 42.00 0.00 13,339.201.000000

Base 1.583000 0.00 42.00 0.00 13,339.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,400.000 NHHZ Local 2.010000 0.00 0.00 0.00 16,884.001.000000

Base 2.010000 0.00 0.00 0.00 16,884.00

12802T101 Total

128.00 0.000.0025,400.000 Local 51,600.43

Base 0.00 128.00 0.00 51,600.43

COMMON STOCK USD.01128030202 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAL MAINE FOODS INC

1,300.000 NHIH Local 34.051200 0.00 13.00 0.00 44,279.561.000000

Base 34.051200 0.00 13.00 0.00 44,279.56
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 30.974200 0.00 15.00 0.00 92,937.601.000000

Base 30.974200 0.00 15.00 0.00 92,937.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 32.040000 0.00 0.00 0.00 96,120.001.000000

Base 32.040000 0.00 0.00 0.00 96,120.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 33.603000 0.00 4.50 0.00 10,085.401.000000

Base 33.603000 0.00 4.50 0.00 10,085.40

128030202 Total

32.50 0.000.007,600.000 Local 243,422.56

Base 0.00 32.50 0.00 243,422.56

COMMON STOCK USD.0112811R104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCALAMOS ASSET MANAGEMENT A

1,600.000 NHIH Local 12.348100 0.00 16.00 0.00 19,772.961.000000

Base 12.348100 0.00 16.00 0.00 19,772.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 12.250000 0.00 1.00 0.00 1,226.001.000000

Base 12.250000 0.00 1.00 0.00 1,226.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 9.944600 0.00 21.00 0.00 41,788.321.000000

Base 9.944600 0.00 21.00 0.00 41,788.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHZ Local 11.010000 0.00 0.00 0.00 46,242.001.000000

Base 11.010000 0.00 0.00 0.00 46,242.00
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Base Currency: USD - US DOLLAR

12811R104 Total

38.00 0.000.0010,100.000 Local 109,029.28

Base 0.00 38.00 0.00 109,029.28

COMMON STOCK128246105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CALAVO GROWERS INC

1,100.000 NHIH Local 24.244500 0.00 11.00 0.00 26,679.951.000000

Base 24.244500 0.00 11.00 0.00 26,679.95

COMMON STOCK USD.01129603106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CALGON CARBON CORP

800.000 NHIH Local 14.333800 0.00 8.00 0.00 11,475.041.000000

Base 14.333800 0.00 8.00 0.00 11,475.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,200.000 NHIH Local 14.431400 0.00 42.00 0.00 60,653.881.000000

Base 14.431400 0.00 42.00 0.00 60,653.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 14.082800 0.00 13.00 0.00 36,628.281.000000

Base 14.082800 0.00 13.00 0.00 36,628.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 15.170000 0.00 0.00 0.00 39,442.001.000000

Base 15.170000 0.00 0.00 0.00 39,442.00

129603106 Total

63.00 0.000.0010,200.000 Local 148,199.20

Base 0.00 63.00 0.00 148,199.20

COMMON STOCK USD.01130222102 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CALIFORNIA FIRST NATL BANCOR

400.000 NHDG Local 15.500000 0.00 2.00 0.00 6,202.001.000000

Base 15.500000 0.00 2.00 0.00 6,202.00
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Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHZ Local 16.320000 0.00 0.00 0.00 6,528.001.000000

Base 16.320000 0.00 0.00 0.00 6,528.00

130222102 Total

2.00 0.000.00800.000 Local 12,730.00

Base 0.00 2.00 0.00 12,730.00

COMMON STOCK USD.01130788102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CALIFORNIA WATER SERVICE GRP

1,100.000 NHIH Local 18.653300 0.00 11.00 0.00 20,529.631.000000

Base 18.653300 0.00 11.00 0.00 20,529.63

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 18.771100 0.00 26.00 0.00 48,830.861.000000

Base 18.771100 0.00 26.00 0.00 48,830.86

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,400.000 NHDG Local 17.010000 0.00 47.00 0.00 159,941.001.000000

Base 17.010000 0.00 47.00 0.00 159,941.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,400.000 NHHZ Local 18.000000 0.00 0.00 0.00 169,200.001.000000

Base 18.000000 0.00 0.00 0.00 169,200.00

130788102 Total

84.00 0.000.0022,500.000 Local 398,501.49

Base 0.00 84.00 0.00 398,501.49

COMMON STOCK13100M509 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CALIX NETWORKS INC

300.000 NHIH Local 8.966700 0.00 3.00 0.00 2,693.011.000000

Base 8.966700 0.00 3.00 0.00 2,693.01
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 9.008200 0.00 31.00 0.00 27,956.421.000000

Base 9.008200 0.00 31.00 0.00 27,956.42

13100M509 Total

34.00 0.000.003,400.000 Local 30,649.43

Base 0.00 34.00 0.00 30,649.43

COMMON STOCK USD.01131193104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CALLAWAY GOLF COMPANY

5,300.000 NHIH Local 5.306800 0.00 53.00 0.00 28,179.041.000000

Base 5.306800 0.00 53.00 0.00 28,179.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 5.299000 0.00 5.00 0.00 2,654.501.000000

Base 5.299000 0.00 5.00 0.00 2,654.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,500.000 NHDG Local 4.961200 0.00 72.50 0.00 72,009.901.000000

Base 4.961200 0.00 72.50 0.00 72,009.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,500.000 NHHZ Local 5.550000 0.00 0.00 0.00 80,475.001.000000

Base 5.550000 0.00 0.00 0.00 80,475.00

131193104 Total

130.50 0.000.0034,800.000 Local 183,318.44

Base 0.00 130.50 0.00 183,318.44

COMMON STOCK13123E500 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CALLIDUS SOFTWARE INC

1,500.000 NHIH Local 5.402400 0.00 15.00 0.00 8,118.601.000000

Base 5.402400 0.00 15.00 0.00 8,118.60
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 5.362500 0.00 12.00 0.00 6,447.001.000000

Base 5.362500 0.00 12.00 0.00 6,447.00

13123E500 Total

27.00 0.000.002,700.000 Local 14,565.60

Base 0.00 27.00 0.00 14,565.60

COMMON STOCK USD.0113123X102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCALLON PETROLEUM CO

3,500.000 NHIH Local 5.388300 0.00 35.00 0.00 18,894.051.000000

Base 5.388300 0.00 35.00 0.00 18,894.05

COMMON STOCK131347304 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCALPINE CORP

6,300.000 NHDG Local 14.080000 0.00 0.00 0.00 88,704.001.000000

Base 14.080000 0.00 0.00 0.00 88,704.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,000.000 NHHY Local 15.125000 0.00 30.00 0.00 30,280.001.000000

Base 15.125000 0.00 30.00 0.00 30,280.00

131347304 Total

30.00 0.000.008,300.000 Local 118,984.00

Base 0.00 30.00 0.00 118,984.00

COMMON STOCK USD.01131745101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCAMAC ENERGY INC

5,300.000 NHIH Local 1.064200 0.00 53.00 0.00 5,693.261.000000

Base 1.064200 0.00 53.00 0.00 5,693.26

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

13,700.000 NHHZ Local 0.973200 0.00 205.50 0.00 13,538.341.000000

Base 0.973200 0.00 205.50 0.00 13,538.34
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131745101 Total

258.50 0.000.0019,000.000 Local 19,231.60

Base 0.00 258.50 0.00 19,231.60

COMMON STOCK USD.1132011107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAMBREX CORP

2,600.000 NHIH Local 6.378200 0.00 26.00 0.00 16,609.321.000000

Base 6.378200 0.00 26.00 0.00 16,609.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,600.000 NHDG Local 4.849500 0.00 33.00 0.00 32,039.701.000000

Base 4.849500 0.00 33.00 0.00 32,039.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,600.000 NHHZ Local 5.270000 0.00 0.00 0.00 34,782.001.000000

Base 5.270000 0.00 0.00 0.00 34,782.00

132011107 Total

59.00 0.000.0015,800.000 Local 83,431.02

Base 0.00 59.00 0.00 83,431.02

COMMON STOCK13201A107 28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.CAMBIUM LEARNING GROUP INC

1,800.000 NHIH Local 2.861100 0.00 18.00 0.00 5,167.981.000000

Base 2.861100 0.00 18.00 0.00 5,167.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 2.893400 0.00 18.50 0.00 10,724.081.000000

Base 2.893400 0.00 18.50 0.00 10,724.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 3.060000 0.00 0.00 0.00 11,322.001.000000

Base 3.060000 0.00 0.00 0.00 11,322.00
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Base Currency: USD - US DOLLAR

13201A107 Total

36.50 0.000.009,200.000 Local 27,214.06

Base 0.00 36.50 0.00 27,214.06

COMMON STOCK NPV133034108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAMDEN NATIONAL CORP

700.000 NHIH Local 29.335000 0.00 7.00 0.00 20,541.501.000000

Base 29.335000 0.00 7.00 0.00 20,541.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 26.591800 0.00 8.50 0.00 45,214.561.000000

Base 26.591800 0.00 8.50 0.00 45,214.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 29.390000 0.00 0.00 0.00 49,963.001.000000

Base 29.390000 0.00 0.00 0.00 49,963.00

133034108 Total

15.50 0.000.004,100.000 Local 115,719.06

Base 0.00 15.50 0.00 115,719.06

REIT USD.01133131102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAMDEN PROPERTY TRUST

400.000 NHDG Local 55.260000 0.00 0.00 0.00 22,104.001.000000

Base 55.260000 0.00 0.00 0.00 22,104.00

COMMON STOCK USD.0113342B105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAMERON INTERNATIONAL CORP

1,200.000 NHDG Local 41.540000 0.00 0.00 0.00 49,848.001.000000

Base 41.540000 0.00 0.00 0.00 49,848.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 50.690600 0.00 6.00 0.00 20,282.241.000000

Base 50.690600 0.00 6.00 0.00 20,282.24
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHIH Local 51.770000 0.00 0.00 0.00 124,248.001.000000

Base 51.770000 0.00 0.00 0.00 124,248.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHDZ Local 53.984700 0.00 30.00 0.00 81,007.051.000000

Base 53.984700 0.00 30.00 0.00 81,007.05

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

950.000 NHDM Local 53.340000 0.00 14.25 0.00 50,687.251.000000

Base 53.340000 0.00 14.25 0.00 50,687.25

13342B105 Total

50.25 0.000.006,450.000 Local 326,072.54

Base 0.00 50.25 0.00 326,072.54

COMMON STOCK134429109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAMPBELL SOUP CO

800.000 NHDG Local 32.370000 0.00 0.00 0.00 25,896.001.000000

Base 32.370000 0.00 0.00 0.00 25,896.00

31 Oct 2011 03 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

9,370.000 NHEZ Local 33.420400 0.00 281.10 0.00 313,430.251.000000

Base 33.420400 0.00 281.10 0.00 313,430.25

01 Nov 2011 04 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

14,056.000 NHEZ Local 32.896900 0.00 421.68 0.00 462,820.511.000000

Base 32.896900 0.00 421.68 0.00 462,820.51

07 Nov 2011 10 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

11,584.000 NHEZ Local 33.836800 0.00 347.52 0.00 392,313.011.000000

Base 33.836800 0.00 347.52 0.00 392,313.01
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08 Nov 2011 14 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

11,583.000 NHEZ Local 34.002800 0.00 347.49 0.00 394,201.921.000000

Base 34.002800 0.00 347.49 0.00 394,201.92

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIH Local 33.580000 0.00 0.00 0.00 53,728.001.000000

Base 33.580000 0.00 0.00 0.00 53,728.00

134429109 Total

1,397.79 0.000.0048,993.000 Local 1,642,389.69

Base 0.00 1,397.79 0.00 1,642,389.69

REIT13466Y105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAMPUS CREST COMMUNITIES INC

200.000 NHIH Local 9.659000 0.00 2.00 0.00 1,933.801.000000

Base 9.659000 0.00 2.00 0.00 1,933.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 9.660000 0.00 1.00 0.00 967.001.000000

Base 9.660000 0.00 1.00 0.00 967.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 9.768400 0.00 24.00 0.00 23,468.161.000000

Base 9.768400 0.00 24.00 0.00 23,468.16

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 10.397200 0.00 34.00 0.00 70,734.961.000000

Base 10.397200 0.00 34.00 0.00 70,734.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 10.930000 0.00 0.00 0.00 74,324.001.000000

Base 10.930000 0.00 0.00 0.00 74,324.00
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13466Y105 Total

61.00 0.000.0016,300.000 Local 171,427.92

Base 0.00 61.00 0.00 171,427.92

COMMON STOCK USD.1138098108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CANTEL MEDICAL CORP

200.000 NHIH Local 27.600000 0.00 2.00 0.00 5,522.001.000000

Base 27.600000 0.00 2.00 0.00 5,522.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 27.555900 0.00 10.00 0.00 27,565.901.000000

Base 27.555900 0.00 10.00 0.00 27,565.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 20.754200 0.00 14.50 0.00 60,201.681.000000

Base 20.754200 0.00 14.50 0.00 60,201.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 22.540000 0.00 0.00 0.00 65,366.001.000000

Base 22.540000 0.00 0.00 0.00 65,366.00

138098108 Total

26.50 0.000.007,000.000 Local 158,655.58

Base 0.00 26.50 0.00 158,655.58

COMMON STOCK USD.01139209100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAPE BANCORP INC

1,100.000 NHIH Local 7.795700 0.00 11.00 0.00 8,586.271.000000

Base 7.795700 0.00 11.00 0.00 8,586.27

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 6.675100 0.00 12.50 0.00 16,700.251.000000

Base 6.675100 0.00 12.50 0.00 16,700.25
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 7.770000 0.00 0.00 0.00 19,425.001.000000

Base 7.770000 0.00 0.00 0.00 19,425.00

139209100 Total

23.50 0.000.006,100.000 Local 44,711.52

Base 0.00 23.50 0.00 44,711.52

COMMON STOCK USD.01139594105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAPELLA EDUCATION CO

1,300.000 NHIH Local 34.370800 0.00 13.00 0.00 44,695.041.000000

Base 34.370800 0.00 13.00 0.00 44,695.04

COMMON STOCK USD.01139674105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAPITAL CITY BANK GROUP INC

1,000.000 NHIH Local 10.310900 0.00 10.00 0.00 10,320.901.000000

Base 10.310900 0.00 10.00 0.00 10,320.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 10.315200 0.00 12.50 0.00 25,800.501.000000

Base 10.315200 0.00 12.50 0.00 25,800.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 10.460000 0.00 0.00 0.00 26,150.001.000000

Base 10.460000 0.00 0.00 0.00 26,150.00

139674105 Total

22.50 0.000.006,000.000 Local 62,271.40

Base 0.00 22.50 0.00 62,271.40

COMMON STOCK NPV139793103 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CAPITAL BANK CORP

3,100.000 NHDG Local 1.953500 0.00 15.50 0.00 6,071.351.000000

Base 1.953500 0.00 15.50 0.00 6,071.35
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 2.290000 0.00 0.00 0.00 7,099.001.000000

Base 2.290000 0.00 0.00 0.00 7,099.00

139793103 Total

15.50 0.000.006,200.000 Local 13,170.35

Base 0.00 15.50 0.00 13,170.35

REIT USD.01140288101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAPLEASE INC

1,300.000 NHIH Local 4.001700 0.00 13.00 0.00 5,215.211.000000

Base 4.001700 0.00 13.00 0.00 5,215.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 3.985000 0.00 1.00 0.00 399.501.000000

Base 3.985000 0.00 1.00 0.00 399.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 4.021900 0.00 20.00 0.00 8,063.801.000000

Base 4.021900 0.00 20.00 0.00 8,063.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,700.000 NHIH Local 4.001500 0.00 27.00 0.00 10,831.051.000000

Base 4.001500 0.00 27.00 0.00 10,831.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,300.000 NHDG Local 3.159100 0.00 76.50 0.00 48,410.731.000000

Base 3.159100 0.00 76.50 0.00 48,410.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,300.000 NHHZ Local 3.680000 0.00 0.00 0.00 56,304.001.000000

Base 3.680000 0.00 0.00 0.00 56,304.00
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140288101 Total

137.50 0.000.0036,700.000 Local 129,224.29

Base 0.00 137.50 0.00 129,224.29

COMMON STOCK USD.0114040H105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPITAL ONE FINANCIAL CORP

8,700.000 NHDG Local 39.630000 0.00 0.00 0.00 344,781.001.000000

Base 39.630000 0.00 0.00 0.00 344,781.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 45.850000 0.00 6.00 0.00 18,346.001.000000

Base 45.850000 0.00 6.00 0.00 18,346.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHIH Local 43.810000 0.00 0.00 0.00 170,859.001.000000

Base 43.810000 0.00 0.00 0.00 170,859.00

14040H105 Total

6.00 0.000.0013,000.000 Local 533,986.00

Base 0.00 6.00 0.00 533,986.00

COMMON STOCK USD.01140475104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAPITAL SENIOR LIVING CORP

800.000 NHIH Local 7.350000 0.00 8.00 0.00 5,888.001.000000

Base 7.350000 0.00 8.00 0.00 5,888.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,700.000 NHIH Local 7.378500 0.00 17.00 0.00 12,560.451.000000

Base 7.378500 0.00 17.00 0.00 12,560.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 5.966200 0.00 20.50 0.00 24,481.921.000000

Base 5.966200 0.00 20.50 0.00 24,481.92
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 6.880000 0.00 0.00 0.00 28,208.001.000000

Base 6.880000 0.00 0.00 0.00 28,208.00

140475104 Total

45.50 0.000.0010,700.000 Local 71,138.37

Base 0.00 45.50 0.00 71,138.37

COMMON STOCK USD1.140501107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAPITAL SOUTHWEST CORP

300.000 NHIH Local 87.540000 0.00 3.00 0.00 26,265.001.000000

Base 87.540000 0.00 3.00 0.00 26,265.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 74.104000 0.00 3.00 0.00 44,465.401.000000

Base 74.104000 0.00 3.00 0.00 44,465.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 78.800000 0.00 0.00 0.00 47,280.001.000000

Base 78.800000 0.00 0.00 0.00 47,280.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 83.000000 0.00 1.50 0.00 8,301.501.000000

Base 83.000000 0.00 1.50 0.00 8,301.50

140501107 Total

7.50 0.000.001,600.000 Local 126,311.90

Base 0.00 7.50 0.00 126,311.90

COMMON STOCK USD.0114055X102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPITALSOURCE INC

7,300.000 NHDG Local 6.140000 0.00 0.00 0.00 44,822.001.000000

Base 6.140000 0.00 0.00 0.00 44,822.00
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COMMON STOCK USD.0114057J101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPITOL FEDERAL FINANCIAL IN

3,000.000 NHDG Local 10.560000 0.00 0.00 0.00 31,680.001.000000

Base 10.560000 0.00 0.00 0.00 31,680.00

COMMON STOCK14067D102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAPSTONE TURBINE CORP

6,900.000 NHIH Local 1.273900 0.00 69.00 0.00 8,858.911.000000

Base 1.273900 0.00 69.00 0.00 8,858.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

7,100.000 NHIH Local 1.267800 0.00 71.00 0.00 9,072.381.000000

Base 1.267800 0.00 71.00 0.00 9,072.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

8,000.000 NHIH Local 1.270600 0.00 80.00 0.00 10,244.801.000000

Base 1.270600 0.00 80.00 0.00 10,244.80

14067D102 Total

220.00 0.000.0022,000.000 Local 28,176.09

Base 0.00 220.00 0.00 28,176.09

REIT USD.0114067E506 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAPSTEAD MORTGAGE CORP

1,200.000 NHIH Local 12.175000 0.00 12.00 0.00 14,622.001.000000

Base 12.175000 0.00 12.00 0.00 14,622.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

185.000 NHIH Local 12.180000 0.00 1.85 0.00 2,255.151.000000

Base 12.180000 0.00 1.85 0.00 2,255.15

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,115.000 NHIH Local 12.259101 0.00 61.15 0.00 75,025.551.000000

Base 12.259101 0.00 61.15 0.00 75,025.55
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,400.000 NHDG Local 10.649500 0.00 97.00 0.00 206,697.301.000000

Base 10.649500 0.00 97.00 0.00 206,697.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,400.000 NHHZ Local 11.750000 0.00 0.00 0.00 227,950.001.000000

Base 11.750000 0.00 0.00 0.00 227,950.00

14067E506 Total

172.00 0.000.0046,300.000 Local 526,550.00

Base 0.00 172.00 0.00 526,550.00

COMMON STOCK141337105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARBONITE INC

200.000 NHIH Local 11.800000 0.00 2.00 0.00 2,362.001.000000

Base 11.800000 0.00 2.00 0.00 2,362.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 11.724700 0.00 5.00 0.00 5,867.351.000000

Base 11.724700 0.00 5.00 0.00 5,867.35

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 12.329300 0.00 2.00 0.00 4,933.721.000000

Base 12.329300 0.00 2.00 0.00 4,933.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHZ Local 13.330000 0.00 0.00 0.00 5,332.001.000000

Base 13.330000 0.00 0.00 0.00 5,332.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHZ Local 13.023100 0.00 12.00 0.00 10,430.481.000000

Base 13.023100 0.00 12.00 0.00 10,430.48
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141337105 Total

21.00 0.000.002,300.000 Local 28,925.55

Base 0.00 21.00 0.00 28,925.55

COMMON STOCK USD1.14149F109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARDINAL FINANCIAL CORP

159.000 NHIH Local 10.270629 0.00 1.59 0.00 1,634.621.000000

Base 10.270629 0.00 1.59 0.00 1,634.62

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,441.000 NHIH Local 10.329600 0.00 24.41 0.00 25,238.961.000000

Base 10.329600 0.00 24.41 0.00 25,238.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,400.000 NHDG Local 8.455400 0.00 32.00 0.00 54,146.561.000000

Base 8.455400 0.00 32.00 0.00 54,146.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHHZ Local 9.480000 0.00 0.00 0.00 60,672.001.000000

Base 9.480000 0.00 0.00 0.00 60,672.00

14149F109 Total

58.00 0.000.0015,400.000 Local 141,692.14

Base 0.00 58.00 0.00 141,692.14

COMMON STOCK NPV14149Y108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARDINAL HEALTH INC

3,100.000 NHDG Local 41.880000 0.00 0.00 0.00 129,828.001.000000

Base 41.880000 0.00 0.00 0.00 129,828.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHIH Local 44.350000 0.00 0.00 0.00 133,050.001.000000

Base 44.350000 0.00 0.00 0.00 133,050.00
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14149Y108 Total

0.00 0.000.006,100.000 Local 262,878.00

Base 0.00 0.00 0.00 262,878.00

COMMON STOCK14159L103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARDIONET INC

400.000 NHIH Local 2.415000 0.00 4.00 0.00 970.001.000000

Base 2.415000 0.00 4.00 0.00 970.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 2.516900 0.00 18.00 0.00 4,548.421.000000

Base 2.516900 0.00 18.00 0.00 4,548.42

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 2.638400 0.00 20.00 0.00 10,573.601.000000

Base 2.638400 0.00 20.00 0.00 10,573.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 2.890000 0.00 0.00 0.00 11,560.001.000000

Base 2.890000 0.00 0.00 0.00 11,560.00

14159L103 Total

42.00 0.000.0010,200.000 Local 27,652.02

Base 0.00 42.00 0.00 27,652.02

COMMON STOCK NPV141619106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARDIOVASCULAR SYSTEMS INC

300.000 NHIH Local 9.568300 0.00 3.00 0.00 2,873.491.000000

Base 9.568300 0.00 3.00 0.00 2,873.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 9.621900 0.00 10.00 0.00 9,631.901.000000

Base 9.621900 0.00 10.00 0.00 9,631.90
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141619106 Total

13.00 0.000.001,300.000 Local 12,505.39

Base 0.00 13.00 0.00 12,505.39

COMMON STOCK14161H108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCARDTRONICS INC

3,800.000 NHIH Local 26.428200 0.00 38.00 0.00 100,465.161.000000

Base 26.428200 0.00 38.00 0.00 100,465.16

COMMON STOCK USD.01141665109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAREER EDUCATION CORP

1,100.000 NHDG Local 13.050000 0.00 0.00 0.00 14,355.001.000000

Base 13.050000 0.00 0.00 0.00 14,355.00

COMMON STOCK USD.0114170T101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAREFUSION CORP

2,600.000 NHDG Local 23.950000 0.00 0.00 0.00 62,270.001.000000

Base 23.950000 0.00 0.00 0.00 62,270.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHIH Local 24.910000 0.00 0.00 0.00 49,820.001.000000

Base 24.910000 0.00 0.00 0.00 49,820.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHDZ Local 25.464200 0.00 38.00 0.00 48,419.981.000000

Base 25.464200 0.00 38.00 0.00 48,419.98

14170T101 Total

38.00 0.000.006,500.000 Local 160,509.98

Base 0.00 38.00 0.00 160,509.98

COMMON STOCK USD.01142042209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARIBOU COFFEE CO INC

400.000 NHIH Local 13.822500 0.00 4.00 0.00 5,533.001.000000

Base 13.822500 0.00 4.00 0.00 5,533.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 13.809400 0.00 8.00 0.00 11,055.521.000000

Base 13.809400 0.00 8.00 0.00 11,055.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 11.459900 0.00 8.00 0.00 18,343.841.000000

Base 11.459900 0.00 8.00 0.00 18,343.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 12.730000 0.00 0.00 0.00 20,368.001.000000

Base 12.730000 0.00 0.00 0.00 20,368.00

142042209 Total

20.00 0.000.004,400.000 Local 55,300.36

Base 0.00 20.00 0.00 55,300.36

COMMON STOCK USD1.142339100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARLISLE COS INC

1,300.000 NHDG Local 31.880000 0.00 0.00 0.00 41,444.001.000000

Base 31.880000 0.00 0.00 0.00 41,444.00

28 Nov 2011 01 Dec 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

1,930.000 NHHO Local 42.431100 0.00 77.20 0.00 81,969.221.000000

Base 42.431100 0.00 77.20 0.00 81,969.22

29 Nov 2011 02 Dec 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,020.000 NHHO Local 42.661900 0.00 80.80 0.00 86,257.841.000000

Base 42.661900 0.00 80.80 0.00 86,257.84

30 Nov 2011 05 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

900.000 NHHO Local 44.800000 0.00 36.00 0.00 40,356.001.000000

Base 44.800000 0.00 36.00 0.00 40,356.00



Prepared by State StreetPage 716

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

30 Nov 2011 05 Dec 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

6,230.000 NHHO Local 44.747700 0.00 249.20 0.00 279,027.371.000000

Base 44.747700 0.00 249.20 0.00 279,027.37

30 Dec 2011 OPEN USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

780.000 NHHO Local 44.937300 0.00 23.40 0.00 35,074.491.000000

Base 44.937300 0.00 23.40 0.00 35,074.49

142339100 Total

466.60 0.000.0013,160.000 Local 564,128.92

Base 0.00 466.60 0.00 564,128.92

COMMON STOCK USD.5143130102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARMAX INC

3,400.000 NHDG Local 23.850000 0.00 0.00 0.00 81,090.001.000000

Base 23.850000 0.00 0.00 0.00 81,090.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHIH Local 28.010000 0.00 0.00 0.00 56,020.001.000000

Base 28.010000 0.00 0.00 0.00 56,020.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,900.000 NHDZ Local 29.471400 0.00 118.00 0.00 173,999.261.000000

Base 29.471400 0.00 118.00 0.00 173,999.26

143130102 Total

118.00 0.000.0011,300.000 Local 311,109.26

Base 0.00 118.00 0.00 311,109.26

COMMON STOCK USD.01143658300 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARNIVAL CORP

8,000.000 NHDG Local 30.300000 0.00 0.00 0.00 242,400.001.000000

Base 30.300000 0.00 0.00 0.00 242,400.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHIH Local 33.180000 0.00 0.00 0.00 132,720.001.000000

Base 33.180000 0.00 0.00 0.00 132,720.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 32.741700 0.00 4.50 0.00 9,827.011.000000

Base 32.741700 0.00 4.50 0.00 9,827.01

143658300 Total

4.50 0.000.0012,300.000 Local 384,947.01

Base 0.00 4.50 0.00 384,947.01

COMMON STOCK USD.01144577103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCARRIZO OIL + GAS INC

3,500.000 NHIH Local 27.999500 0.00 35.00 0.00 98,033.251.000000

Base 27.999500 0.00 35.00 0.00 98,033.25

COMMON STOCK USD.0114574X104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARROLS RESTAURANT GROUP INC

200.000 NHIH Local 10.622500 0.00 2.00 0.00 2,126.501.000000

Base 10.622500 0.00 2.00 0.00 2,126.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 10.617200 0.00 9.00 0.00 9,564.481.000000

Base 10.617200 0.00 9.00 0.00 9,564.48

14574X104 Total

11.00 0.000.001,100.000 Local 11,690.98

Base 0.00 11.00 0.00 11,690.98

COMMON STOCK USD.01146229109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARTER S INC

4,400.000 NHIH Local 37.146600 0.00 44.00 0.00 163,489.041.000000

Base 37.146600 0.00 44.00 0.00 163,489.04
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 31.342600 0.00 7.50 0.00 47,021.401.000000

Base 31.342600 0.00 7.50 0.00 47,021.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 34.310000 0.00 0.00 0.00 51,465.001.000000

Base 34.310000 0.00 0.00 0.00 51,465.00

146229109 Total

51.50 0.000.007,400.000 Local 261,975.44

Base 0.00 51.50 0.00 261,975.44

COMMON STOCK NPV147154207 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CASCADE BANCORP

1,300.000 NHDG Local 5.061300 0.00 6.50 0.00 6,586.191.000000

Base 5.061300 0.00 6.50 0.00 6,586.19

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 5.660000 0.00 0.00 0.00 7,358.001.000000

Base 5.660000 0.00 0.00 0.00 7,358.00

147154207 Total

6.50 0.000.002,600.000 Local 13,944.19

Base 0.00 6.50 0.00 13,944.19

COMMON STOCK USD.5147195101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CASCADE CORP

100.000 NHIH Local 41.185000 0.00 1.00 0.00 4,119.501.000000

Base 41.185000 0.00 1.00 0.00 4,119.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 41.082500 0.00 2.00 0.00 8,218.501.000000

Base 41.082500 0.00 2.00 0.00 8,218.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 41.311000 0.00 5.00 0.00 20,660.501.000000

Base 41.311000 0.00 5.00 0.00 20,660.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 32.727900 0.00 9.50 0.00 62,192.511.000000

Base 32.727900 0.00 9.50 0.00 62,192.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 37.710000 0.00 0.00 0.00 71,649.001.000000

Base 37.710000 0.00 0.00 0.00 71,649.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 45.300000 0.00 1.50 0.00 4,531.501.000000

Base 45.300000 0.00 1.50 0.00 4,531.50

147195101 Total

19.00 0.000.004,700.000 Local 171,371.51

Base 0.00 19.00 0.00 171,371.51

COMMON STOCK USD.01147448104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CASELLA WASTE SYSTEMS INC A

1,200.000 NHIH Local 6.223300 0.00 12.00 0.00 7,479.961.000000

Base 6.223300 0.00 12.00 0.00 7,479.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 6.145900 0.00 11.00 0.00 6,771.491.000000

Base 6.145900 0.00 11.00 0.00 6,771.49

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 5.235300 0.00 5.00 0.00 5,240.301.000000

Base 5.235300 0.00 5.00 0.00 5,240.30
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 5.660000 0.00 0.00 0.00 5,660.001.000000

Base 5.660000 0.00 0.00 0.00 5,660.00

147448104 Total

28.00 0.000.004,300.000 Local 25,151.75

Base 0.00 28.00 0.00 25,151.75

COMMON STOCK NPV147528103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CASEY S GENERAL STORES INC

1,700.000 NHIH Local 51.808500 0.00 17.00 0.00 88,091.451.000000

Base 51.808500 0.00 17.00 0.00 88,091.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 51.795500 0.00 11.00 0.00 56,986.051.000000

Base 51.795500 0.00 11.00 0.00 56,986.05

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 51.684200 0.00 6.00 0.00 31,016.521.000000

Base 51.684200 0.00 6.00 0.00 31,016.52

147528103 Total

34.00 0.000.003,400.000 Local 176,094.02

Base 0.00 34.00 0.00 176,094.02

COMMON STOCK USD.114754D100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CASH AMERICA INTL INC

1,100.000 NHIH Local 52.960200 0.00 11.00 0.00 58,267.221.000000

Base 52.960200 0.00 11.00 0.00 58,267.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 52.842700 0.00 15.00 0.00 79,279.051.000000

Base 52.842700 0.00 15.00 0.00 79,279.05
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 49.934500 0.00 22.50 0.00 224,727.751.000000

Base 49.934500 0.00 22.50 0.00 224,727.75

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHZ Local 54.110000 0.00 0.00 0.00 243,495.001.000000

Base 54.110000 0.00 0.00 0.00 243,495.00

14754D100 Total

48.50 0.000.0011,600.000 Local 605,769.02

Base 0.00 48.50 0.00 605,769.02

COMMON STOCK USD.514808P109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CASS INFORMATION SYSTEMS INC

800.000 NHIH Local 38.497300 0.00 8.00 0.00 30,805.841.000000

Base 38.497300 0.00 8.00 0.00 30,805.84

COMMON STOCK USD.01148411101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCASTLE (A.M.) + CO

400.000 NHIH Local 14.835000 0.00 4.00 0.00 5,938.001.000000

Base 14.835000 0.00 4.00 0.00 5,938.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,100.000 NHIH Local 14.640900 0.00 11.00 0.00 16,115.991.000000

Base 14.640900 0.00 11.00 0.00 16,115.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 10.925700 0.00 18.50 0.00 40,443.591.000000

Base 10.925700 0.00 18.50 0.00 40,443.59

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 12.660000 0.00 0.00 0.00 46,842.001.000000

Base 12.660000 0.00 0.00 0.00 46,842.00
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148411101 Total

33.50 0.000.008,900.000 Local 109,339.58

Base 0.00 33.50 0.00 109,339.58

COMMON STOCK USD.01148711302 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCASUAL MALE RETAIL GROUP INC

3,800.000 NHIH Local 3.905000 0.00 38.00 0.00 14,877.001.000000

Base 3.905000 0.00 38.00 0.00 14,877.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,500.000 NHDG Local 3.856700 0.00 47.50 0.00 36,686.151.000000

Base 3.856700 0.00 47.50 0.00 36,686.15

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHHZ Local 4.080000 0.00 0.00 0.00 38,760.001.000000

Base 4.080000 0.00 0.00 0.00 38,760.00

148711302 Total

85.50 0.000.0022,800.000 Local 90,323.15

Base 0.00 85.50 0.00 90,323.15

LP148995921 16 Dec 2011 16 Dec 2011 USD/BOSCAPITAL CALLCASTILE VENTURES III

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

COMMON STOCK USD.01149150104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCATHAY GENERAL BANCORP

7,000.000 NHIH Local 13.300300 0.00 70.00 0.00 93,172.101.000000

Base 13.300300 0.00 70.00 0.00 93,172.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,800.000 NHDG Local 11.029400 0.00 89.00 0.00 196,412.321.000000

Base 11.029400 0.00 89.00 0.00 196,412.32
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,800.000 NHHZ Local 12.650000 0.00 0.00 0.00 225,170.001.000000

Base 12.650000 0.00 0.00 0.00 225,170.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHZ Local 13.701400 0.00 10.50 0.00 9,601.481.000000

Base 13.701400 0.00 10.50 0.00 9,601.48

149150104 Total

169.50 0.000.0043,300.000 Local 524,355.90

Base 0.00 169.50 0.00 524,355.90

COMMON STOCK149205106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CATO CORP CLASS A

2,500.000 NHIH Local 25.428800 0.00 25.00 0.00 63,597.001.000000

Base 25.428800 0.00 25.00 0.00 63,597.00

COMMON STOCK USD.01149568107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCAVCO INDUSTRIES INC

600.000 NHIH Local 47.305000 0.00 6.00 0.00 28,389.001.000000

Base 47.305000 0.00 6.00 0.00 28,389.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 33.724000 0.00 7.50 0.00 50,593.501.000000

Base 33.724000 0.00 7.50 0.00 50,593.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 37.000000 0.00 0.00 0.00 55,500.001.000000

Base 37.000000 0.00 0.00 0.00 55,500.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 37.095000 0.00 4.50 0.00 11,133.001.000000

Base 37.095000 0.00 4.50 0.00 11,133.00
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149568107 Total

18.00 0.000.003,900.000 Local 145,615.50

Base 0.00 18.00 0.00 145,615.50

COMMON STOCK14964U108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAVIUM INC

4,100.000 NHIH Local 36.414000 0.00 41.00 0.00 149,338.401.000000

Base 36.414000 0.00 41.00 0.00 149,338.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 36.060000 0.00 2.00 0.00 7,214.001.000000

Base 36.060000 0.00 2.00 0.00 7,214.00

11 Oct 2011 14 Oct 2011 USD/DTC 0.04PIPER JAFFRAY

1,980.000 NHHO Local 30.256000 0.00 79.20 0.00 59,986.081.000000

Base 30.256000 0.00 79.20 0.00 59,986.08

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHDZ Local 33.979200 0.00 24.00 0.00 40,799.041.000000

Base 33.979200 0.00 24.00 0.00 40,799.04

27 Dec 2011 30 Dec 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

34,141.000 NHDZ Local 28.491000 0.00 1,365.64 0.00 974,076.871.000000

Base 28.491000 0.00 1,365.64 0.00 974,076.87

28 Dec 2011 OPEN USD/DTC 0.04CABRERA CAPITAL MARKETS

44,159.000 NHDZ Local 28.240600 0.00 1,766.36 0.00 1,248,843.021.000000

Base 28.240600 0.00 1,766.36 0.00 1,248,843.02

14964U108 Total

3,278.20 0.000.0085,780.000 Local 2,480,257.41

Base 0.00 3,278.20 0.00 2,480,257.41
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Base Currency: USD - US DOLLAR

COMMON STOCK USD.01149847105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CBEYOND INC

500.000 NHIH Local 6.046000 0.00 5.00 0.00 3,028.001.000000

Base 6.046000 0.00 5.00 0.00 3,028.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,000.000 NHIH Local 6.007500 0.00 20.00 0.00 12,035.001.000000

Base 6.007500 0.00 20.00 0.00 12,035.00

149847105 Total

25.00 0.000.002,500.000 Local 15,063.00

Base 0.00 25.00 0.00 15,063.00

REIT USD.06150602209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCEDAR REALTY TRUST INC

5,000.000 NHIH Local 3.404300 0.00 50.00 0.00 17,071.501.000000

Base 3.404300 0.00 50.00 0.00 17,071.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,600.000 NHDG Local 2.880100 0.00 63.00 0.00 36,352.261.000000

Base 2.880100 0.00 63.00 0.00 36,352.26

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,600.000 NHHZ Local 3.000000 0.00 0.00 0.00 37,800.001.000000

Base 3.000000 0.00 0.00 0.00 37,800.00

150602209 Total

113.00 0.000.0030,200.000 Local 91,223.76

Base 0.00 113.00 0.00 91,223.76

COMMON STOCK150838100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CELADON GROUP INC

300.000 NHIH Local 11.160000 0.00 3.00 0.00 3,351.001.000000

Base 11.160000 0.00 3.00 0.00 3,351.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 11.158900 0.00 15.00 0.00 16,753.351.000000

Base 11.158900 0.00 15.00 0.00 16,753.35

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 8.333800 0.00 8.50 0.00 14,175.961.000000

Base 8.333800 0.00 8.50 0.00 14,175.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 9.300000 0.00 0.00 0.00 15,810.001.000000

Base 9.300000 0.00 0.00 0.00 15,810.00

150838100 Total

26.50 0.000.005,200.000 Local 50,090.31

Base 0.00 26.50 0.00 50,090.31

COMMON STOCK NPV150934602 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CELL THERAPEUTICS INC

5,900.000 NHIH Local 1.105000 0.00 59.00 0.00 6,578.501.000000

Base 1.105000 0.00 59.00 0.00 6,578.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

11,400.000 NHIH Local 1.107500 0.00 114.00 0.00 12,739.501.000000

Base 1.107500 0.00 114.00 0.00 12,739.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

9,200.000 NHHZ Local 1.049700 0.00 138.00 0.00 9,795.241.000000

Base 1.049700 0.00 138.00 0.00 9,795.24

150934602 Total

311.00 0.000.0026,500.000 Local 29,113.24

Base 0.00 311.00 0.00 29,113.24
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Base Currency: USD - US DOLLAR

COMMON STOCK USD.01151020104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCELGENE CORP

3,900.000 NHIH Local 65.020000 0.00 0.00 0.00 253,578.001.000000

Base 65.020000 0.00 0.00 0.00 253,578.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 64.450000 0.00 4.50 0.00 19,339.501.000000

Base 64.450000 0.00 4.50 0.00 19,339.50

151020104 Total

4.50 0.000.004,200.000 Local 272,917.50

Base 0.00 4.50 0.00 272,917.50

COMMON STOCK15117B103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCELLDEX THERAPEUTICS INC

4,000.000 NHIH Local 2.801700 0.00 40.00 0.00 11,246.801.000000

Base 2.801700 0.00 40.00 0.00 11,246.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,500.000 NHDG Local 2.176000 0.00 42.50 0.00 18,538.501.000000

Base 2.176000 0.00 42.50 0.00 18,538.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,500.000 NHHZ Local 2.440000 0.00 0.00 0.00 20,740.001.000000

Base 2.440000 0.00 0.00 0.00 20,740.00

15117B103 Total

82.50 0.000.0021,000.000 Local 50,525.30

Base 0.00 82.50 0.00 50,525.30

COMMON STOCK15135B101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CENTENE CORP

572.000 NHIH Local 36.056993 0.00 5.72 0.00 20,630.321.000000

Base 36.056993 0.00 5.72 0.00 20,630.32
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,928.000 NHIH Local 36.119600 0.00 39.28 0.00 141,917.071.000000

Base 36.119600 0.00 39.28 0.00 141,917.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 26.095500 0.00 21.50 0.00 112,232.151.000000

Base 26.095500 0.00 21.50 0.00 112,232.15

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 28.470000 0.00 0.00 0.00 122,421.001.000000

Base 28.470000 0.00 0.00 0.00 122,421.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 38.980000 0.00 4.50 0.00 11,698.501.000000

Base 38.980000 0.00 4.50 0.00 11,698.50

15135B101 Total

71.00 0.000.0013,400.000 Local 408,899.04

Base 0.00 71.00 0.00 408,899.04

COMMON STOCK NPV151408101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CENTER BANCORP INC

1,100.000 NHIH Local 9.682700 0.00 11.00 0.00 10,661.971.000000

Base 9.682700 0.00 11.00 0.00 10,661.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 9.303400 0.00 13.50 0.00 25,132.681.000000

Base 9.303400 0.00 13.50 0.00 25,132.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 9.720000 0.00 0.00 0.00 26,244.001.000000

Base 9.720000 0.00 0.00 0.00 26,244.00
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151408101 Total

24.50 0.000.006,500.000 Local 62,038.65

Base 0.00 24.50 0.00 62,038.65

COMMON STOCK NPV15146E102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CENTER FINANCIAL CORP

700.000 NHIH Local 6.957100 0.00 7.00 0.00 4,876.971.000000

Base 6.957100 0.00 7.00 0.00 4,876.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,500.000 NHIH Local 6.929600 0.00 25.00 0.00 17,349.001.000000

Base 6.929600 0.00 25.00 0.00 17,349.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,000.000 NHDG Local 4.474800 0.00 40.00 0.00 35,838.401.000000

Base 4.474800 0.00 40.00 0.00 35,838.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHZ Local 4.950000 0.00 0.00 0.00 39,600.001.000000

Base 4.950000 0.00 0.00 0.00 39,600.00

15146E102 Total

72.00 0.000.0019,200.000 Local 97,664.37

Base 0.00 72.00 0.00 97,664.37

COMMON STOCK USD.0115189T107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTERPOINT ENERGY INC

8,100.000 NHDG Local 19.620000 0.00 0.00 0.00 158,922.001.000000

Base 19.620000 0.00 0.00 0.00 158,922.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHIH Local 19.250000 0.00 0.00 0.00 71,225.001.000000

Base 19.250000 0.00 0.00 0.00 71,225.00
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15189T107 Total

0.00 0.000.0011,800.000 Local 230,147.00

Base 0.00 0.00 0.00 230,147.00

COMMON STOCK USD.0115201P109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCENTERSTATE BANKS INC

1,200.000 NHIH Local 5.535000 0.00 12.00 0.00 6,654.001.000000

Base 5.535000 0.00 12.00 0.00 6,654.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,500.000 NHIH Local 5.592700 0.00 15.00 0.00 8,404.051.000000

Base 5.592700 0.00 15.00 0.00 8,404.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 5.239300 0.00 33.50 0.00 35,136.811.000000

Base 5.239300 0.00 33.50 0.00 35,136.81

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 5.580000 0.00 0.00 0.00 37,386.001.000000

Base 5.580000 0.00 0.00 0.00 37,386.00

15201P109 Total

60.50 0.000.0016,100.000 Local 87,580.86

Base 0.00 60.50 0.00 87,580.86

COMMON STOCK USD.01153435102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCENTRAL EURO DISTRIBUTION CP

6,500.000 NHIH Local 3.056600 0.00 65.00 0.00 19,932.901.000000

Base 3.056600 0.00 65.00 0.00 19,932.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,700.000 NHDG Local 5.932300 0.00 83.50 0.00 99,152.911.000000

Base 5.932300 0.00 83.50 0.00 99,152.91
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,700.000 NHHZ Local 6.770000 0.00 0.00 0.00 113,059.001.000000

Base 6.770000 0.00 0.00 0.00 113,059.00

153435102 Total

148.50 0.000.0039,900.000 Local 232,144.81

Base 0.00 148.50 0.00 232,144.81

COMMON STOCK USD.01153527205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CENTRAL GARDEN AND PET CO A

100.000 NHIH Local 8.770000 0.00 1.00 0.00 878.001.000000

Base 8.770000 0.00 1.00 0.00 878.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,100.000 NHIH Local 8.719500 0.00 41.00 0.00 35,790.951.000000

Base 8.719500 0.00 41.00 0.00 35,790.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,700.000 NHDG Local 7.385100 0.00 53.50 0.00 79,074.071.000000

Base 7.385100 0.00 53.50 0.00 79,074.07

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,700.000 NHHZ Local 8.250000 0.00 0.00 0.00 88,275.001.000000

Base 8.250000 0.00 0.00 0.00 88,275.00

153527205 Total

95.50 0.000.0025,600.000 Local 204,018.02

Base 0.00 95.50 0.00 204,018.02

COMMON STOCK NPV154760409 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCENTRAL PACIFIC FINANCIAL CO

1,400.000 NHIH Local 13.010600 0.00 14.00 0.00 18,228.841.000000

Base 13.010600 0.00 14.00 0.00 18,228.84
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 9.976500 0.00 17.00 0.00 33,937.101.000000

Base 9.976500 0.00 17.00 0.00 33,937.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 11.180000 0.00 0.00 0.00 38,012.001.000000

Base 11.180000 0.00 0.00 0.00 38,012.00

154760409 Total

31.00 0.000.008,200.000 Local 90,177.94

Base 0.00 31.00 0.00 90,177.94

COMMON STOCK USD6.155771108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CENTRAL VERMONT PUBLIC SERV

200.000 NHIH Local 35.070000 0.00 2.00 0.00 7,016.001.000000

Base 35.070000 0.00 2.00 0.00 7,016.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 35.127800 0.00 10.00 0.00 35,137.801.000000

Base 35.127800 0.00 10.00 0.00 35,137.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 35.196800 0.00 15.00 0.00 105,605.401.000000

Base 35.196800 0.00 15.00 0.00 105,605.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 35.200000 0.00 0.00 0.00 105,600.001.000000

Base 35.200000 0.00 0.00 0.00 105,600.00

155771108 Total

27.00 0.000.007,200.000 Local 253,359.20

Base 0.00 27.00 0.00 253,359.20
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COMMON STOCK USD.01156431108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCENTURY ALUMINUM COMPANY

4,600.000 NHIH Local 10.795400 0.00 46.00 0.00 49,704.841.000000

Base 10.795400 0.00 46.00 0.00 49,704.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,800.000 NHDG Local 7.847500 0.00 59.00 0.00 92,659.501.000000

Base 7.847500 0.00 59.00 0.00 92,659.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,800.000 NHHZ Local 9.560000 0.00 0.00 0.00 112,808.001.000000

Base 9.560000 0.00 0.00 0.00 112,808.00

156431108 Total

105.00 0.000.0028,200.000 Local 255,172.34

Base 0.00 105.00 0.00 255,172.34

COMMON STOCK USD1.156432106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CENTURY BANCORP INC  CL A

300.000 NHIH Local 28.073300 0.00 3.00 0.00 8,424.991.000000

Base 28.073300 0.00 3.00 0.00 8,424.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 21.240500 0.00 3.50 0.00 14,871.851.000000

Base 21.240500 0.00 3.50 0.00 14,871.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 24.450000 0.00 0.00 0.00 17,115.001.000000

Base 24.450000 0.00 0.00 0.00 17,115.00

156432106 Total

6.50 0.000.001,700.000 Local 40,411.84

Base 0.00 6.50 0.00 40,411.84
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COMMON STOCK USD1.156700106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTURYLINK INC

11,300.000 NHDG Local 33.120000 0.00 0.00 0.00 374,256.001.000000

Base 33.120000 0.00 0.00 0.00 374,256.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHIH Local 37.570000 0.00 0.00 0.00 202,878.001.000000

Base 37.570000 0.00 0.00 0.00 202,878.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 35.140000 0.00 6.00 0.00 14,062.001.000000

Base 35.140000 0.00 6.00 0.00 14,062.00

156700106 Total

6.00 0.000.0017,100.000 Local 591,196.00

Base 0.00 6.00 0.00 591,196.00

COMMON STOCK USD.01156708109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCEPHALON INC

1,400.000 NHDG Local 80.700000 0.00 0.00 0.00 112,980.001.000000

Base 80.700000 0.00 0.00 0.00 112,980.00

COMMON STOCK NPV15670R107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CEPHEID INC

4,300.000 NHIH Local 33.502000 0.00 43.00 0.00 144,101.601.000000

Base 33.502000 0.00 43.00 0.00 144,101.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 33.305000 0.00 4.00 0.00 13,326.001.000000

Base 33.305000 0.00 4.00 0.00 13,326.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 33.683800 0.00 8.00 0.00 26,955.041.000000

Base 33.683800 0.00 8.00 0.00 26,955.04
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08 Nov 2011 14 Nov 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPOR

3,380.000 NHDU Local 34.638700 0.00 101.40 0.00 117,180.211.000000

Base 34.638700 0.00 101.40 0.00 117,180.21

15670R107 Total

156.40 0.000.008,880.000 Local 301,562.85

Base 0.00 156.40 0.00 301,562.85

COMMON STOCK USD.0115670S105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CENVEO INC

2,300.000 NHIH Local 3.164900 0.00 23.00 0.00 7,302.271.000000

Base 3.164900 0.00 23.00 0.00 7,302.27

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 3.144800 0.00 27.00 0.00 8,517.961.000000

Base 3.144800 0.00 27.00 0.00 8,517.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 2.844400 0.00 29.50 0.00 16,811.461.000000

Base 2.844400 0.00 29.50 0.00 16,811.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 2.960000 0.00 0.00 0.00 17,464.001.000000

Base 2.960000 0.00 0.00 0.00 17,464.00

15670S105 Total

79.50 0.000.0016,800.000 Local 50,095.69

Base 0.00 79.50 0.00 50,095.69

COMMON STOCK USD.01156710105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CERADYNE INC

2,200.000 NHIH Local 31.580700 0.00 22.00 0.00 69,499.541.000000

Base 31.580700 0.00 22.00 0.00 69,499.54
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 27.545600 0.00 27.50 0.00 151,528.301.000000

Base 27.545600 0.00 27.50 0.00 151,528.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHZ Local 29.270000 0.00 0.00 0.00 160,985.001.000000

Base 29.270000 0.00 0.00 0.00 160,985.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 30.555000 0.00 3.00 0.00 6,114.001.000000

Base 30.555000 0.00 3.00 0.00 6,114.00

156710105 Total

52.50 0.000.0013,400.000 Local 388,126.84

Base 0.00 52.50 0.00 388,126.84

COMMON STOCK USD.01156782104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCERNER CORP

1,200.000 NHIH Local 64.030000 0.00 0.00 0.00 76,836.001.000000

Base 64.030000 0.00 0.00 0.00 76,836.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHDZ Local 62.403800 0.00 16.00 0.00 49,939.041.000000

Base 62.403800 0.00 16.00 0.00 49,939.04

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 57.204500 0.00 3.00 0.00 11,443.901.000000

Base 57.204500 0.00 3.00 0.00 11,443.90

156782104 Total

19.00 0.000.002,200.000 Local 138,218.94

Base 0.00 19.00 0.00 138,218.94
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COMMON STOCK157085101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CERUS CORP

700.000 NHIH Local 2.887900 0.00 7.00 0.00 2,028.531.000000

Base 2.887900 0.00 7.00 0.00 2,028.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,600.000 NHIH Local 2.920500 0.00 36.00 0.00 10,549.801.000000

Base 2.920500 0.00 36.00 0.00 10,549.80

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,700.000 NHHZ Local 2.652200 0.00 55.50 0.00 9,868.641.000000

Base 2.652200 0.00 55.50 0.00 9,868.64

157085101 Total

98.50 0.000.008,000.000 Local 22,446.97

Base 0.00 98.50 0.00 22,446.97

COMMON STOCK157210105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CEVA INC

200.000 NHIH Local 30.705000 0.00 2.00 0.00 6,143.001.000000

Base 30.705000 0.00 2.00 0.00 6,143.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 30.734500 0.00 19.00 0.00 58,414.551.000000

Base 30.734500 0.00 19.00 0.00 58,414.55

157210105 Total

21.00 0.000.002,100.000 Local 64,557.55

Base 0.00 21.00 0.00 64,557.55

COMMON STOCK USD.1161133103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCHARMING SHOPPES

10,400.000 NHIH Local 3.721400 0.00 104.00 0.00 38,806.561.000000

Base 3.721400 0.00 104.00 0.00 38,806.56
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

26,700.000 NHDG Local 2.502300 0.00 133.50 0.00 66,944.911.000000

Base 2.502300 0.00 133.50 0.00 66,944.91

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,700.000 NHHZ Local 2.600000 0.00 0.00 0.00 69,420.001.000000

Base 2.600000 0.00 0.00 0.00 69,420.00

161133103 Total

237.50 0.000.0063,800.000 Local 175,171.47

Base 0.00 237.50 0.00 175,171.47

COMMON STOCK USD.0116115Q308 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHART INDUSTRIES INC

2,300.000 NHIH Local 62.085400 0.00 23.00 0.00 142,819.421.000000

Base 62.085400 0.00 23.00 0.00 142,819.42

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 61.575000 0.00 1.00 0.00 6,158.501.000000

Base 61.575000 0.00 1.00 0.00 6,158.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 62.215000 0.00 2.00 0.00 12,445.001.000000

Base 62.215000 0.00 2.00 0.00 12,445.00

16115Q308 Total

26.00 0.000.002,600.000 Local 161,422.92

Base 0.00 26.00 0.00 161,422.92

COMMON STOCK USD.0116122M100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHARTER FINANCIAL CORP

600.000 NHIH Local 9.763300 0.00 6.00 0.00 5,863.981.000000

Base 9.763300 0.00 6.00 0.00 5,863.98
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 9.336600 0.00 7.50 0.00 14,012.401.000000

Base 9.336600 0.00 7.50 0.00 14,012.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 9.450000 0.00 0.00 0.00 14,175.001.000000

Base 9.450000 0.00 0.00 0.00 14,175.00

16122M100 Total

13.50 0.000.003,600.000 Local 34,051.38

Base 0.00 13.50 0.00 34,051.38

COMMON STOCK USD.116150R104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHASE CORP

600.000 NHIH Local 13.360800 0.00 6.00 0.00 8,022.481.000000

Base 13.360800 0.00 6.00 0.00 8,022.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 10.038500 0.00 7.00 0.00 14,060.901.000000

Base 10.038500 0.00 7.00 0.00 14,060.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 11.160000 0.00 0.00 0.00 15,624.001.000000

Base 11.160000 0.00 0.00 0.00 15,624.00

16150R104 Total

13.00 0.000.003,400.000 Local 37,707.38

Base 0.00 13.00 0.00 37,707.38

REIT16208T102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCHATHAM LODGING TRUST

100.000 NHIH Local 10.660000 0.00 1.00 0.00 1,067.001.000000

Base 10.660000 0.00 1.00 0.00 1,067.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 10.783700 0.00 11.00 0.00 11,873.071.000000

Base 10.783700 0.00 11.00 0.00 11,873.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 9.053500 0.00 15.50 0.00 28,081.351.000000

Base 9.053500 0.00 15.50 0.00 28,081.35

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 9.930000 0.00 0.00 0.00 30,783.001.000000

Base 9.930000 0.00 0.00 0.00 30,783.00

16208T102 Total

27.50 0.000.007,400.000 Local 71,804.42

Base 0.00 27.50 0.00 71,804.42

COMMON STOCK USD.1162825103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCHECKPOINT SYSTEMS INC

3,600.000 NHIH Local 11.729700 0.00 36.00 0.00 42,262.921.000000

Base 11.729700 0.00 36.00 0.00 42,262.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,000.000 NHDG Local 12.893400 0.00 45.00 0.00 116,085.601.000000

Base 12.893400 0.00 45.00 0.00 116,085.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,000.000 NHHZ Local 14.300000 0.00 0.00 0.00 128,700.001.000000

Base 14.300000 0.00 0.00 0.00 128,700.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHZ Local 11.576700 0.00 13.50 0.00 10,432.531.000000

Base 11.576700 0.00 13.50 0.00 10,432.53
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162825103 Total

94.50 0.000.0022,500.000 Local 297,481.05

Base 0.00 94.50 0.00 297,481.05

COMMON STOCK USD.01163072101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHEESECAKE FACTORY INC/THE

5,100.000 NHIH Local 27.281200 0.00 51.00 0.00 139,185.121.000000

Base 27.281200 0.00 51.00 0.00 139,185.12

COMMON STOCK163086101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHEFS  WAREHOUSE INC/THE

900.000 NHIH Local 14.011300 0.00 9.00 0.00 12,619.171.000000

Base 14.011300 0.00 9.00 0.00 12,619.17

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 12.010700 0.00 5.00 0.00 12,015.701.000000

Base 12.010700 0.00 5.00 0.00 12,015.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 13.170000 0.00 0.00 0.00 13,170.001.000000

Base 13.170000 0.00 0.00 0.00 13,170.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHZ Local 13.914300 0.00 9.00 0.00 8,357.581.000000

Base 13.914300 0.00 9.00 0.00 8,357.58

163086101 Total

23.00 0.000.003,500.000 Local 46,162.45

Base 0.00 23.00 0.00 46,162.45

COMMON STOCK NPV163428105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCHELSEA THERAPEUTICS INTERNA

4,800.000 NHIH Local 4.570000 0.00 48.00 0.00 21,984.001.000000

Base 4.570000 0.00 48.00 0.00 21,984.00
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COMMON STOCK USD1.16359R103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCHEMED CORP

1,900.000 NHIH Local 55.138700 0.00 19.00 0.00 104,782.531.000000

Base 55.138700 0.00 19.00 0.00 104,782.53

27 Oct 2011 01 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

1,160.000 NHHO Local 59.745400 0.00 23.20 0.00 69,327.861.000000

Base 59.745400 0.00 23.20 0.00 69,327.86

16359R103 Total

42.20 0.000.003,060.000 Local 174,110.39

Base 0.00 42.20 0.00 174,110.39

COMMON STOCK USD1.163731102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHEMICAL FINANCIAL CORP

2,500.000 NHIH Local 19.648500 0.00 25.00 0.00 49,146.251.000000

Base 19.648500 0.00 25.00 0.00 49,146.25

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 15.328700 0.00 30.50 0.00 93,535.571.000000

Base 15.328700 0.00 30.50 0.00 93,535.57

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 17.500000 0.00 0.00 0.00 106,750.001.000000

Base 17.500000 0.00 0.00 0.00 106,750.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 20.420000 0.00 4.50 0.00 6,130.501.000000

Base 20.420000 0.00 4.50 0.00 6,130.50

163731102 Total

60.00 0.000.0015,000.000 Local 255,562.32

Base 0.00 60.00 0.00 255,562.32
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COMMON STOCK USD.01163893209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCHEMTURA CORP

2,000.000 NHIH Local 11.601800 0.00 20.00 0.00 23,223.601.000000

Base 11.601800 0.00 20.00 0.00 23,223.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,600.000 NHIH Local 11.554600 0.00 66.00 0.00 76,326.361.000000

Base 11.554600 0.00 66.00 0.00 76,326.36

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,500.000 NHDG Local 8.890800 0.00 42.50 0.00 75,614.301.000000

Base 8.890800 0.00 42.50 0.00 75,614.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,500.000 NHHZ Local 10.160000 0.00 0.00 0.00 86,360.001.000000

Base 10.160000 0.00 0.00 0.00 86,360.00

163893209 Total

128.50 0.000.0025,600.000 Local 261,524.26

Base 0.00 128.50 0.00 261,524.26

COMMON STOCK16411R208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCHENIERE ENERGY INC

7,400.000 NHIH Local 10.913300 0.00 74.00 0.00 80,832.421.000000

Base 10.913300 0.00 74.00 0.00 80,832.42

COMMON STOCK USD.0216444H102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHEROKEE INC

200.000 NHIH Local 13.355000 0.00 2.00 0.00 2,673.001.000000

Base 13.355000 0.00 2.00 0.00 2,673.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 13.451700 0.00 6.00 0.00 8,077.021.000000

Base 13.451700 0.00 6.00 0.00 8,077.02
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 12.233100 0.00 12.00 0.00 9,798.481.000000

Base 12.233100 0.00 12.00 0.00 9,798.48

16444H102 Total

20.00 0.000.001,600.000 Local 20,548.50

Base 0.00 20.00 0.00 20,548.50

COMMON STOCK USD.01165167107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHESAPEAKE ENERGY CORP

12,200.000 NHDG Local 25.550000 0.00 0.00 0.00 311,710.001.000000

Base 25.550000 0.00 0.00 0.00 311,710.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 27.570000 0.00 9.00 0.00 16,551.001.000000

Base 27.570000 0.00 9.00 0.00 16,551.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHIH Local 25.670000 0.00 0.00 0.00 164,288.001.000000

Base 25.670000 0.00 0.00 0.00 164,288.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,570.000 NHDM Local 22.660400 0.00 23.55 0.00 35,600.381.000000

Base 22.660400 0.00 23.55 0.00 35,600.38

165167107 Total

32.55 0.000.0020,770.000 Local 528,149.38

Base 0.00 32.55 0.00 528,149.38

REIT USD.01165240102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHESAPEAKE LODGING TRUST

102.000 NHIH Local 14.710400 0.00 1.02 0.00 1,501.481.000000

Base 14.710400 0.00 1.02 0.00 1,501.48
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 14.760000 0.00 1.00 0.00 1,477.001.000000

Base 14.760000 0.00 1.00 0.00 1,477.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,698.000 NHIH Local 14.909300 0.00 26.98 0.00 40,252.271.000000

Base 14.909300 0.00 26.98 0.00 40,252.27

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,200.000 NHDG Local 11.511800 0.00 36.00 0.00 82,920.961.000000

Base 11.511800 0.00 36.00 0.00 82,920.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,200.000 NHHZ Local 12.530000 0.00 0.00 0.00 90,216.001.000000

Base 12.530000 0.00 0.00 0.00 90,216.00

10 Nov 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

13,850.000 NHDX Local 14.451900 0.00 415.50 0.00 200,574.321.000000

Base 14.451900 0.00 415.50 0.00 200,574.32

10 Nov 2011 CANCEL USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

-13,850.000 NHDX Local 14.451900 0.00 -415.50 0.00 -200,574.321.000000

Base 14.451900 0.00 -415.50 0.00 -200,574.32

10 Nov 2011 16 Nov 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

13,850.000 NHDX Local 14.447800 0.00 415.50 0.00 200,517.531.000000

Base 14.447800 0.00 415.50 0.00 200,517.53

14 Nov 2011 17 Nov 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,150.000 NHDX Local 14.419700 0.00 34.50 0.00 16,617.161.000000

Base 14.419700 0.00 34.50 0.00 16,617.16

15 Nov 2011 18 Nov 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

200.000 NHDX Local 14.409200 0.00 4.00 0.00 2,885.841.000000

Base 14.409200 0.00 4.00 0.00 2,885.84
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21 Nov 2011 25 Nov 2011 USD/DTC 0.01WEEDEN + CO.

500.000 NHDX Local 14.439400 0.00 5.00 0.00 7,224.701.000000

Base 14.439400 0.00 5.00 0.00 7,224.70

22 Nov 2011 28 Nov 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,450.000 NHDX Local 14.402900 0.00 49.00 0.00 35,336.111.000000

Base 14.402900 0.00 49.00 0.00 35,336.11

23 Nov 2011 29 Nov 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

700.000 NHDX Local 13.923200 0.00 14.00 0.00 9,760.241.000000

Base 13.923200 0.00 14.00 0.00 9,760.24

25 Nov 2011 30 Nov 2011 USD/DTC 0.01KNIGHT DIRECT LLC

800.000 NHDX Local 14.114200 0.00 5.60 0.00 11,296.961.000000

Base 14.114200 0.00 5.60 0.00 11,296.96

165240102 Total

592.60 0.000.0036,950.000 Local 500,006.25

Base 0.00 592.60 0.00 500,006.25

COMMON STOCK165303108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHESAPEAKE UTILITIES CORP

900.000 NHIH Local 41.609900 0.00 9.00 0.00 37,457.911.000000

Base 41.609900 0.00 9.00 0.00 37,457.91

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 38.711800 0.00 10.50 0.00 81,305.281.000000

Base 38.711800 0.00 10.50 0.00 81,305.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 40.180000 0.00 0.00 0.00 84,378.001.000000

Base 40.180000 0.00 0.00 0.00 84,378.00
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165303108 Total

19.50 0.000.005,100.000 Local 203,141.19

Base 0.00 19.50 0.00 203,141.19

COMMON STOCK USD.75166764100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHEVRON CORP

35,600.000 NHDG Local 92.520000 0.00 0.00 0.00 3,293,712.001.000000

Base 92.520000 0.00 0.00 0.00 3,293,712.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

698.000 NHHY Local 105.322900 0.00 10.47 0.00 73,525.851.000000

Base 105.322900 0.00 10.47 0.00 73,525.85

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,245.000 NHIH Local 106.170000 0.00 0.00 0.00 1,937,071.651.000000

Base 106.170000 0.00 0.00 0.00 1,937,071.65

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

132.000 NHEU Local 100.162100 0.00 1.98 0.00 13,223.381.000000

Base 100.162100 0.00 1.98 0.00 13,223.38

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

640.000 NHHY Local 100.031900 0.00 9.60 0.00 64,030.021.000000

Base 100.031900 0.00 9.60 0.00 64,030.02

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,018.000 NHDM Local 104.387200 0.00 15.27 0.00 106,281.441.000000

Base 104.387200 0.00 15.27 0.00 106,281.44

166764100 Total

37.32 0.000.0056,333.000 Local 5,487,844.34

Base 0.00 37.32 0.00 5,487,844.34
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Base Currency: USD - US DOLLAR

NY REG SHRS EUR.01167250109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHICAGO BRIDGE + IRON NY SHR

800.000 NHDG Local 28.630000 0.00 0.00 0.00 22,904.001.000000

Base 28.630000 0.00 0.00 0.00 22,904.00

COMMON STOCK USD.1168905107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHILDREN S PLACE

2,300.000 NHIH Local 46.195300 0.00 23.00 0.00 106,272.191.000000

Base 46.195300 0.00 23.00 0.00 106,272.19

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 47.177900 0.00 30.00 0.00 283,097.401.000000

Base 47.177900 0.00 30.00 0.00 283,097.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 49.170000 0.00 0.00 0.00 295,020.001.000000

Base 49.170000 0.00 0.00 0.00 295,020.00

168905107 Total

53.00 0.000.0014,300.000 Local 684,389.59

Base 0.00 53.00 0.00 684,389.59

REIT USD.0116934Q109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHIMERA INVESTMENT CORP

22,100.000 NHDG Local 2.770000 0.00 0.00 0.00 61,217.001.000000

Base 2.770000 0.00 0.00 0.00 61,217.00

17 Oct 2011 20 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

65,976.000 NHEZ Local 2.875600 0.00 1,979.28 0.00 191,699.871.000000

Base 2.875600 0.00 1,979.28 0.00 191,699.87

18 Oct 2011 21 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

65,910.000 NHEZ Local 2.893000 0.00 1,977.30 0.00 192,654.931.000000

Base 2.893000 0.00 1,977.30 0.00 192,654.93
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19 Oct 2011 24 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

66,009.000 NHEZ Local 2.943900 0.00 1,980.27 0.00 196,304.171.000000

Base 2.943900 0.00 1,980.27 0.00 196,304.17

20 Oct 2011 25 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

66,009.000 NHEZ Local 2.943200 0.00 1,980.27 0.00 196,257.961.000000

Base 2.943200 0.00 1,980.27 0.00 196,257.96

16934Q109 Total

7,917.12 0.000.00286,004.000 Local 838,133.93

Base 0.00 7,917.12 0.00 838,133.93

COMMON STOCK USD.01169467107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCHINDEX INTERNATIONAL INC

1,000.000 NHIH Local 9.731000 0.00 10.00 0.00 9,741.001.000000

Base 9.731000 0.00 10.00 0.00 9,741.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 8.822900 0.00 7.00 0.00 12,359.061.000000

Base 8.822900 0.00 7.00 0.00 12,359.06

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 9.690000 0.00 0.00 0.00 13,566.001.000000

Base 9.690000 0.00 0.00 0.00 13,566.00

169467107 Total

17.00 0.000.003,800.000 Local 35,666.06

Base 0.00 17.00 0.00 35,666.06

COMMON STOCK USD.01169656105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHIPOTLE MEXICAN GRILL INC

274.000 NHIH Local 327.030000 0.00 0.00 0.00 89,606.221.000000

Base 327.030000 0.00 0.00 0.00 89,606.22
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30 Nov 2011 05 Dec 2011 USD/DTC 0.02ABEL NOSER CORPORATION

1,844.000 NHIB Local 320.476700 0.00 36.88 0.00 590,995.911.000000

Base 320.476700 0.00 36.88 0.00 590,995.91

16 Dec 2011 21 Dec 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

891.000 NHIB Local 318.351600 0.00 44.55 0.00 283,695.831.000000

Base 318.351600 0.00 44.55 0.00 283,695.83

169656105 Total

81.43 0.000.003,009.000 Local 964,297.96

Base 0.00 81.43 0.00 964,297.96

COMMON STOCK USD.01169905106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHOICE HOTELS INTL INC

800.000 NHDG Local 29.720000 0.00 0.00 0.00 23,776.001.000000

Base 29.720000 0.00 0.00 0.00 23,776.00

COMMON STOCK USD.01170032809 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHIQUITA BRANDS INTL

1,400.000 NHIH Local 8.963900 0.00 14.00 0.00 12,563.461.000000

Base 8.963900 0.00 14.00 0.00 12,563.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 8.985400 0.00 27.00 0.00 24,287.581.000000

Base 8.985400 0.00 27.00 0.00 24,287.58

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,400.000 NHDG Local 7.922300 0.00 52.00 0.00 82,443.921.000000

Base 7.922300 0.00 52.00 0.00 82,443.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,400.000 NHHZ Local 8.340000 0.00 0.00 0.00 86,736.001.000000

Base 8.340000 0.00 0.00 0.00 86,736.00
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170032809 Total

93.00 0.000.0024,900.000 Local 206,030.96

Base 0.00 93.00 0.00 206,030.96

COMMON STOCK USD.01171046105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHRISTOPHER + BANKS CORP

200.000 NHIH Local 2.960000 0.00 2.00 0.00 594.001.000000

Base 2.960000 0.00 2.00 0.00 594.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 2.922700 0.00 30.00 0.00 8,798.101.000000

Base 2.922700 0.00 30.00 0.00 8,798.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,000.000 NHDG Local 3.417600 0.00 40.00 0.00 27,380.801.000000

Base 3.417600 0.00 40.00 0.00 27,380.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHZ Local 3.300000 0.00 0.00 0.00 26,400.001.000000

Base 3.300000 0.00 0.00 0.00 26,400.00

171046105 Total

72.00 0.000.0019,200.000 Local 63,172.90

Base 0.00 72.00 0.00 63,172.90

COMMON STOCK USD1.171232101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHUBB CORP

5,600.000 NHDG Local 59.990000 0.00 0.00 0.00 335,944.001.000000

Base 59.990000 0.00 0.00 0.00 335,944.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 67.340000 0.00 4.50 0.00 20,206.501.000000

Base 67.340000 0.00 4.50 0.00 20,206.50
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 66.800000 0.00 0.00 0.00 167,000.001.000000

Base 66.800000 0.00 0.00 0.00 167,000.00

171232101 Total

4.50 0.000.008,400.000 Local 523,150.50

Base 0.00 4.50 0.00 523,150.50

COMMON STOCK USD1.171340102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHURCH + DWIGHT CO INC

1,100.000 NHDG Local 44.200000 0.00 0.00 0.00 48,620.001.000000

Base 44.200000 0.00 0.00 0.00 48,620.00

COMMON STOCK NPV171484108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHURCHILL DOWNS INC

1,100.000 NHIH Local 44.706100 0.00 11.00 0.00 49,187.711.000000

Base 44.706100 0.00 11.00 0.00 49,187.71

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 38.925700 0.00 10.00 0.00 77,861.401.000000

Base 38.925700 0.00 10.00 0.00 77,861.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 41.860000 0.00 0.00 0.00 83,720.001.000000

Base 41.860000 0.00 0.00 0.00 83,720.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 44.050000 0.00 1.50 0.00 4,406.501.000000

Base 44.050000 0.00 1.50 0.00 4,406.50

171484108 Total

22.50 0.000.005,200.000 Local 215,175.61

Base 0.00 22.50 0.00 215,175.61
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COMMON STOCK USD.0117163B102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCIBER INC

5,700.000 NHIH Local 3.826000 0.00 57.00 0.00 21,865.201.000000

Base 3.826000 0.00 57.00 0.00 21,865.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,388.000 NHDG Local 2.950500 0.00 71.94 0.00 42,523.731.000000

Base 2.950500 0.00 71.94 0.00 42,523.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,388.000 NHHZ Local 3.580000 0.00 0.00 0.00 51,509.041.000000

Base 3.580000 0.00 0.00 0.00 51,509.04

17163B102 Total

128.94 0.000.0034,476.000 Local 115,897.97

Base 0.00 128.94 0.00 115,897.97

COMMON STOCK USD.01171798101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCIMAREX ENERGY CO

1,100.000 NHDG Local 55.700000 0.00 0.00 0.00 61,270.001.000000

Base 55.700000 0.00 0.00 0.00 61,270.00

COMMON STOCK USD.01171871106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCINCINNATI BELL INC

17,700.000 NHIH Local 3.075000 0.00 177.00 0.00 54,604.501.000000

Base 3.075000 0.00 177.00 0.00 54,604.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

31,900.000 NHDG Local 3.003500 0.00 159.50 0.00 95,971.151.000000

Base 3.003500 0.00 159.50 0.00 95,971.15

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

31,900.000 NHHZ Local 3.040000 0.00 0.00 0.00 96,976.001.000000

Base 3.040000 0.00 0.00 0.00 96,976.00
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171871106 Total

336.50 0.000.0081,500.000 Local 247,551.65

Base 0.00 336.50 0.00 247,551.65

COMMON STOCK USD2.172062101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCINCINNATI FINANCIAL CORP

2,500.000 NHDG Local 26.330000 0.00 0.00 0.00 65,825.001.000000

Base 26.330000 0.00 0.00 0.00 65,825.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 28.970000 0.00 0.00 0.00 40,558.001.000000

Base 28.970000 0.00 0.00 0.00 40,558.00

172062101 Total

0.00 0.000.003,900.000 Local 106,383.00

Base 0.00 0.00 0.00 106,383.00

COMMON STOCK17243V102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CINEMARK HOLDINGS INC

5,100.000 NHIH Local 19.873400 0.00 51.00 0.00 101,405.341.000000

Base 19.873400 0.00 51.00 0.00 101,405.34

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 19.801400 0.00 32.00 0.00 63,396.481.000000

Base 19.801400 0.00 32.00 0.00 63,396.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 18.121000 0.00 10.00 0.00 36,252.001.000000

Base 18.121000 0.00 10.00 0.00 36,252.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 19.540000 0.00 0.00 0.00 39,080.001.000000

Base 19.540000 0.00 0.00 0.00 39,080.00
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17243V102 Total

93.00 0.000.0012,300.000 Local 240,133.82

Base 0.00 93.00 0.00 240,133.82

COMMON STOCK USD.0117273K109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCIRCOR INTERNATIONAL INC

1,500.000 NHIH Local 33.766600 0.00 15.00 0.00 50,664.901.000000

Base 33.766600 0.00 15.00 0.00 50,664.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 28.474200 0.00 7.50 0.00 42,718.801.000000

Base 28.474200 0.00 7.50 0.00 42,718.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 32.260000 0.00 0.00 0.00 48,390.001.000000

Base 32.260000 0.00 0.00 0.00 48,390.00

17273K109 Total

22.50 0.000.004,500.000 Local 141,773.70

Base 0.00 22.50 0.00 141,773.70

COMMON STOCK172755100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CIRRUS LOGIC INC

5,000.000 NHIH Local 16.976400 0.00 50.00 0.00 84,932.001.000000

Base 16.976400 0.00 50.00 0.00 84,932.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 16.701700 0.00 9.00 0.00 15,040.531.000000

Base 16.701700 0.00 9.00 0.00 15,040.53

172755100 Total

59.00 0.000.005,900.000 Local 99,972.53

Base 0.00 59.00 0.00 99,972.53
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COMMON STOCK17275R102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCISCO SYSTEMS INC

103,500.000 NHDG Local 15.490000 0.00 0.00 0.00 1,603,215.001.000000

Base 15.490000 0.00 0.00 0.00 1,603,215.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,100.000 NHHY Local 17.793300 0.00 31.50 0.00 37,397.431.000000

Base 17.793300 0.00 31.50 0.00 37,397.43

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

47,700.000 NHIH Local 18.950000 0.00 0.00 0.00 903,915.001.000000

Base 18.950000 0.00 0.00 0.00 903,915.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,800.000 NHHY Local 17.861900 0.00 27.00 0.00 32,178.421.000000

Base 17.861900 0.00 27.00 0.00 32,178.42

17275R102 Total

58.50 0.000.00155,100.000 Local 2,576,705.85

Base 0.00 58.50 0.00 2,576,705.85

COMMON STOCK NPV172908105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCINTAS CORP

2,600.000 NHDG Local 28.140000 0.00 0.00 0.00 73,164.001.000000

Base 28.140000 0.00 0.00 0.00 73,164.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHIH Local 29.060000 0.00 0.00 0.00 29,060.001.000000

Base 29.060000 0.00 0.00 0.00 29,060.00

172908105 Total

0.00 0.000.003,600.000 Local 102,224.00

Base 0.00 0.00 0.00 102,224.00
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COMMON STOCK USD1.172922106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CITIZENS + NORTHERN CORP

700.000 NHIH Local 16.910300 0.00 7.00 0.00 11,844.211.000000

Base 16.910300 0.00 7.00 0.00 11,844.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

400.000 NHIH Local 16.897500 0.00 4.00 0.00 6,763.001.000000

Base 16.897500 0.00 4.00 0.00 6,763.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 14.881200 0.00 13.50 0.00 40,192.741.000000

Base 14.881200 0.00 13.50 0.00 40,192.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 15.150000 0.00 0.00 0.00 40,905.001.000000

Base 15.150000 0.00 0.00 0.00 40,905.00

172922106 Total

24.50 0.000.006,500.000 Local 99,704.95

Base 0.00 24.50 0.00 99,704.95

COMMON STOCK USD.01172967424 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCITIGROUP INC

54,600.000 NHDG Local 25.620000 0.00 0.00 0.00 1,398,852.001.000000

Base 25.620000 0.00 0.00 0.00 1,398,852.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHY Local 30.068600 0.00 16.50 0.00 33,091.961.000000

Base 30.068600 0.00 16.50 0.00 33,091.96

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,300.000 NHIH Local 28.380000 0.00 0.00 0.00 718,014.001.000000

Base 28.380000 0.00 0.00 0.00 718,014.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHY Local 24.722200 0.00 13.50 0.00 22,263.481.000000

Base 24.722200 0.00 13.50 0.00 22,263.48

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,440.000 NHDM Local 25.538200 0.00 36.60 0.00 62,349.811.000000

Base 25.538200 0.00 36.60 0.00 62,349.81

172967424 Total

66.60 0.000.0084,340.000 Local 2,234,571.25

Base 0.00 66.60 0.00 2,234,571.25

COMMON STOCK USD.0117306X102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CITI TRENDS INC

1,300.000 NHIH Local 10.902200 0.00 13.00 0.00 14,185.861.000000

Base 10.902200 0.00 13.00 0.00 14,185.86

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 11.391100 0.00 16.50 0.00 37,607.131.000000

Base 11.391100 0.00 16.50 0.00 37,607.13

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 12.050000 0.00 0.00 0.00 39,765.001.000000

Base 12.050000 0.00 0.00 0.00 39,765.00

17306X102 Total

29.50 0.000.007,900.000 Local 91,557.99

Base 0.00 29.50 0.00 91,557.99

COMMON STOCK NPV174740100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CITIZENS INC

200.000 NHIH Local 8.135000 0.00 2.00 0.00 1,629.001.000000

Base 8.135000 0.00 2.00 0.00 1,629.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 8.135300 0.00 17.00 0.00 13,847.011.000000

Base 8.135300 0.00 17.00 0.00 13,847.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,500.000 NHIH Local 8.090600 0.00 15.00 0.00 12,150.901.000000

Base 8.090600 0.00 15.00 0.00 12,150.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,501.000 NHDG Local 6.199700 0.00 42.51 0.00 52,746.161.000000

Base 6.199700 0.00 42.51 0.00 52,746.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,501.000 NHHZ Local 6.940000 0.00 0.00 0.00 58,996.941.000000

Base 6.940000 0.00 0.00 0.00 58,996.94

174740100 Total

76.51 0.000.0020,402.000 Local 139,370.01

Base 0.00 76.51 0.00 139,370.01

COMMON STOCK177376100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCITRIX SYSTEMS INC

1,600.000 NHIH Local 74.580000 0.00 0.00 0.00 119,328.001.000000

Base 74.580000 0.00 0.00 0.00 119,328.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHDZ Local 71.779600 0.00 24.00 0.00 86,159.521.000000

Base 71.779600 0.00 24.00 0.00 86,159.52

177376100 Total

24.00 0.000.002,800.000 Local 205,487.52

Base 0.00 24.00 0.00 205,487.52
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COMMON STOCK USD2.5177835105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CITY HOLDING CO

300.000 NHIH Local 32.201700 0.00 3.00 0.00 9,663.511.000000

Base 32.201700 0.00 3.00 0.00 9,663.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 32.355000 0.00 11.00 0.00 35,601.501.000000

Base 32.355000 0.00 11.00 0.00 35,601.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 26.441900 0.00 17.00 0.00 89,919.461.000000

Base 26.441900 0.00 17.00 0.00 89,919.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 28.830000 0.00 0.00 0.00 98,022.001.000000

Base 28.830000 0.00 0.00 0.00 98,022.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 32.793600 0.00 4.50 0.00 9,842.581.000000

Base 32.793600 0.00 4.50 0.00 9,842.58

177835105 Total

35.50 0.000.008,500.000 Local 243,049.05

Base 0.00 35.50 0.00 243,049.05

COMMON STOCK USD1.178566105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCITY NATIONAL CORP

1,000.000 NHDG Local 37.760000 0.00 0.00 0.00 37,760.001.000000

Base 37.760000 0.00 0.00 0.00 37,760.00

COMMON STOCK USD1.179895107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCLARCOR INC

100.000 NHIH Local 48.305000 0.00 1.00 0.00 4,831.501.000000

Base 48.305000 0.00 1.00 0.00 4,831.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,400.000 NHIH Local 48.703000 0.00 44.00 0.00 214,337.201.000000

Base 48.703000 0.00 44.00 0.00 214,337.20

03 Oct 2011 06 Oct 2011 USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.

5,710.000 NHHO Local 40.844900 0.00 114.20 0.00 233,338.581.000000

Base 40.844900 0.00 114.20 0.00 233,338.58

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 40.883300 0.00 3.00 0.00 24,532.981.000000

Base 40.883300 0.00 3.00 0.00 24,532.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 44.670000 0.00 0.00 0.00 26,802.001.000000

Base 44.670000 0.00 0.00 0.00 26,802.00

28 Nov 2011 01 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,790.000 NHHO Local 45.567100 0.00 53.70 0.00 81,618.811.000000

Base 45.567100 0.00 53.70 0.00 81,618.81

179895107 Total

215.90 0.000.0013,200.000 Local 585,461.07

Base 0.00 215.90 0.00 585,461.07

COMMON STOCK USD.01184496107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CLEAN HARBORS INC

1,300.000 NHIH Local 57.085700 0.00 13.00 0.00 74,224.411.000000

Base 57.085700 0.00 13.00 0.00 74,224.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 57.104600 0.00 12.00 0.00 68,537.521.000000

Base 57.104600 0.00 12.00 0.00 68,537.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 57.661700 0.00 15.00 0.00 86,507.551.000000

Base 57.661700 0.00 15.00 0.00 86,507.55

28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

200.000 NHIH Local 56.915000 0.00 2.70 0.00 11,385.701.000000

Base 56.915000 0.00 2.70 0.00 11,385.70

12 Oct 2011 17 Oct 2011 USD/DTC 0.04OPPENHEIMER + CO. INC.

20,198.000 NHDZ Local 53.381900 0.00 807.92 0.00 1,079,015.541.000000

Base 53.381900 0.00 807.92 0.00 1,079,015.54

12 Oct 2011 17 Oct 2011 USD/DTC 0.02LIQUIDNETINC

808.000 NHDZ Local 53.210000 0.00 16.16 0.00 43,009.841.000000

Base 53.210000 0.00 16.16 0.00 43,009.84

13 Oct 2011 18 Oct 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

1,099.000 NHDZ Local 52.689700 0.00 21.98 0.00 57,927.961.000000

Base 52.689700 0.00 21.98 0.00 57,927.96

13 Oct 2011 18 Oct 2011 USD/DTC 0.04OPPENHEIMER + CO. INC.

13,332.000 NHDZ Local 53.427600 0.00 533.28 0.00 712,830.041.000000

Base 53.427600 0.00 533.28 0.00 712,830.04

14 Oct 2011 19 Oct 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

11,784.000 NHDZ Local 54.729000 0.00 235.68 0.00 645,162.221.000000

Base 54.729000 0.00 235.68 0.00 645,162.22

17 Oct 2011 20 Oct 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

11,699.000 NHDZ Local 54.813100 0.00 233.98 0.00 641,492.441.000000

Base 54.813100 0.00 233.98 0.00 641,492.44

18 Oct 2011 21 Oct 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

7,271.000 NHDZ Local 55.263600 0.00 145.42 0.00 401,967.061.000000

Base 55.263600 0.00 145.42 0.00 401,967.06
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19 Oct 2011 24 Oct 2011 USD/DTC 0.02LIQUIDNETINC

3,232.000 NHDZ Local 55.120000 0.00 64.64 0.00 178,212.481.000000

Base 55.120000 0.00 64.64 0.00 178,212.48

19 Oct 2011 24 Oct 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

8,777.000 NHDZ Local 54.710300 0.00 175.54 0.00 480,367.841.000000

Base 54.710300 0.00 175.54 0.00 480,367.84

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHDZ Local 60.285000 0.00 4.00 0.00 12,061.001.000000

Base 60.285000 0.00 4.00 0.00 12,061.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02OPPENHEIMER + CO. INC.

8,425.000 NHDZ Local 61.342600 0.00 168.50 0.00 516,979.911.000000

Base 61.342600 0.00 168.50 0.00 516,979.91

22 Dec 2011 28 Dec 2011 USD/DTC 0.02OPPENHEIMER + CO. INC.

6,576.000 NHDZ Local 62.907400 0.00 131.52 0.00 413,810.581.000000

Base 62.907400 0.00 131.52 0.00 413,810.58

23 Dec 2011 29 Dec 2011 USD/DTC 0.02OPPENHEIMER + CO. INC.

1,663.000 NHDZ Local 63.499400 0.00 33.26 0.00 105,632.761.000000

Base 63.499400 0.00 33.26 0.00 105,632.76

27 Dec 2011 30 Dec 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

1,772.000 NHDZ Local 64.127300 0.00 35.44 0.00 113,669.021.000000

Base 64.127300 0.00 35.44 0.00 113,669.02

28 Dec 2011 OPEN USD/DTC 0.02OPPENHEIMER + CO. INC.

10,479.000 NHDZ Local 63.461100 0.00 209.58 0.00 665,218.451.000000

Base 63.461100 0.00 209.58 0.00 665,218.45

29 Dec 2011 OPEN USD/DTC 0.02OPPENHEIMER + CO. INC.

5,285.000 NHDZ Local 63.982000 0.00 105.70 0.00 338,250.571.000000

Base 63.982000 0.00 105.70 0.00 338,250.57
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184496107 Total

2,965.30 0.000.00116,800.000 Local 6,646,262.89

Base 0.00 2,965.30 0.00 6,646,262.89

COMMON STOCK184499101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCLEAN ENERGY FUELS CORP

4,400.000 NHIH Local 13.449400 0.00 44.00 0.00 59,221.361.000000

Base 13.449400 0.00 44.00 0.00 59,221.36

COMMON STOCK USD.0118451C109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCLEAR CHANNEL OUTDOOR CL A

1,600.000 NHDG Local 9.360000 0.00 0.00 0.00 14,976.001.000000

Base 9.360000 0.00 0.00 0.00 14,976.00

COMMON STOCK18538Q105 19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCLEARWIRE CORP CLASS A

8,000.000 NHHY Local 2.055800 0.00 120.00 0.00 16,566.401.000000

Base 2.055800 0.00 120.00 0.00 16,566.40

COMMON STOCK18538R103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CLEARWATER PAPER CORP

600.000 NHIH Local 33.856700 0.00 6.00 0.00 20,320.021.000000

Base 33.856700 0.00 6.00 0.00 20,320.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 34.030000 0.00 1.00 0.00 3,404.001.000000

Base 34.030000 0.00 1.00 0.00 3,404.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 33.835400 0.00 14.00 0.00 47,383.561.000000

Base 33.835400 0.00 14.00 0.00 47,383.56

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 32.620200 0.00 25.50 0.00 166,388.521.000000

Base 32.620200 0.00 25.50 0.00 166,388.52
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 35.190000 0.00 0.00 0.00 179,469.001.000000

Base 35.190000 0.00 0.00 0.00 179,469.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 36.993000 0.00 1.50 0.00 3,700.801.000000

Base 36.993000 0.00 1.50 0.00 3,700.80

18538R103 Total

48.00 0.000.0012,400.000 Local 420,665.90

Base 0.00 48.00 0.00 420,665.90

COMMON STOCK185860103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCLEVELAND BIOLABS INC

2,600.000 NHIH Local 2.701100 0.00 26.00 0.00 7,048.861.000000

Base 2.701100 0.00 26.00 0.00 7,048.86

COMMON STOCK18683K101 03 Oct 2011 06 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETSCLIFFS NATURAL RESOURCES INC

13,417.000 NHEZ Local 49.063500 0.00 402.51 0.00 658,687.491.000000

Base 49.063500 0.00 402.51 0.00 658,687.49

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

760.000 NHDM Local 59.735000 0.00 11.40 0.00 45,410.001.000000

Base 59.735000 0.00 11.40 0.00 45,410.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 70.090000 0.00 0.00 0.00 91,117.001.000000

Base 70.090000 0.00 0.00 0.00 91,117.00

18683K101 Total

413.91 0.000.0015,477.000 Local 795,214.49

Base 0.00 413.91 0.00 795,214.49
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COMMON STOCK USD.0118712Q103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CLIFTON SAVINGS BANCORP INC

800.000 NHIH Local 10.061300 0.00 8.00 0.00 8,057.041.000000

Base 10.061300 0.00 8.00 0.00 8,057.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 9.199400 0.00 8.50 0.00 15,647.481.000000

Base 9.199400 0.00 8.50 0.00 15,647.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 10.290000 0.00 0.00 0.00 17,493.001.000000

Base 10.290000 0.00 0.00 0.00 17,493.00

18712Q103 Total

16.50 0.000.004,200.000 Local 41,197.52

Base 0.00 16.50 0.00 41,197.52

COMMON STOCK USD1.189054109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCLOROX COMPANY

2,600.000 NHDG Local 66.330000 0.00 0.00 0.00 172,458.001.000000

Base 66.330000 0.00 0.00 0.00 172,458.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 65.880000 0.00 0.00 0.00 72,468.001.000000

Base 65.880000 0.00 0.00 0.00 72,468.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 65.166700 0.00 4.50 0.00 19,554.511.000000

Base 65.166700 0.00 4.50 0.00 19,554.51

189054109 Total

4.50 0.000.004,000.000 Local 264,480.51

Base 0.00 4.50 0.00 264,480.51
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COMMON STOCK USD.0118911Q102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCLOUD PEAK ENERGY INC

5,400.000 NHIH Local 21.669000 0.00 54.00 0.00 117,066.601.000000

Base 21.669000 0.00 54.00 0.00 117,066.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,100.000 NHDG Local 16.147900 0.00 55.50 0.00 179,297.191.000000

Base 16.147900 0.00 55.50 0.00 179,297.19

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,100.000 NHHZ Local 18.480000 0.00 0.00 0.00 205,128.001.000000

Base 18.480000 0.00 0.00 0.00 205,128.00

18911Q102 Total

109.50 0.000.0027,600.000 Local 501,491.79

Base 0.00 109.50 0.00 501,491.79

COMMON STOCK189464100 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LECLOVIS ONCOLOGY INC

1,100.000 NHIH Local 12.397600 0.00 0.00 0.00 13,637.361.000000

Base 12.397600 0.00 0.00 0.00 13,637.36

19 Dec 2011 27 Dec 2011 USD/DTC 0.025 HEEVERS &CO. INC.

1,000.000 NHHZ Local 12.602000 0.00 15.00 0.00 12,617.001.000000

Base 12.602000 0.00 15.00 0.00 12,617.00

189464100 Total

15.00 0.000.002,100.000 Local 26,254.36

Base 0.00 15.00 0.00 26,254.36

COMMON STOCK USD.01189754104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOACH INC

2,500.000 NHIH Local 64.590000 0.00 0.00 0.00 161,475.001.000000

Base 64.590000 0.00 0.00 0.00 161,475.00
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COMMON STOCK USD.0119075F106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOBALT INTERNATIONAL ENERGY

1,790.000 NHDG Local 7.710000 0.00 0.00 0.00 13,800.901.000000

Base 7.710000 0.00 0.00 0.00 13,800.90

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,600.000 NHHY Local 10.583800 0.00 24.00 0.00 16,958.081.000000

Base 10.583800 0.00 24.00 0.00 16,958.08

19075F106 Total

24.00 0.000.003,390.000 Local 30,758.98

Base 0.00 24.00 0.00 30,758.98

COMMON STOCK USD.01190897108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COBIZ FINANCIAL INC

2,900.000 NHIH Local 5.297900 0.00 29.00 0.00 15,392.911.000000

Base 5.297900 0.00 29.00 0.00 15,392.91

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,300.000 NHDG Local 4.329600 0.00 36.50 0.00 31,642.581.000000

Base 4.329600 0.00 36.50 0.00 31,642.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,300.000 NHHZ Local 4.760000 0.00 0.00 0.00 34,748.001.000000

Base 4.760000 0.00 0.00 0.00 34,748.00

190897108 Total

65.50 0.000.0017,500.000 Local 81,783.49

Base 0.00 65.50 0.00 81,783.49

COMMON STOCK USD1.191098102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COCA COLA BOTTLING CO CONSOL

400.000 NHIH Local 54.780300 0.00 4.00 0.00 21,916.121.000000

Base 54.780300 0.00 4.00 0.00 21,916.12
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COMMON STOCK USD.25191216100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOCA COLA CO/THE

19,900.000 NHIH Local 67.790000 0.00 0.00 0.00 1,349,021.001.000000

Base 67.790000 0.00 0.00 0.00 1,349,021.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHEU Local 67.568000 0.00 15.00 0.00 67,583.001.000000

Base 67.568000 0.00 15.00 0.00 67,583.00

191216100 Total

15.00 0.000.0020,900.000 Local 1,416,604.00

Base 0.00 15.00 0.00 1,416,604.00

COMMON STOCK USD1.19122T109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOCA COLA ENTERPRISES

1,400.000 NHDG Local 24.880000 0.00 0.00 0.00 34,832.001.000000

Base 24.880000 0.00 0.00 0.00 34,832.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 26.290000 0.00 0.00 0.00 73,612.001.000000

Base 26.290000 0.00 0.00 0.00 73,612.00

19122T109 Total

0.00 0.000.004,200.000 Local 108,444.00

Base 0.00 0.00 0.00 108,444.00

COMMON STOCK192005106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CODEXIS INC

300.000 NHIH Local 4.995000 0.00 3.00 0.00 1,501.501.000000

Base 4.995000 0.00 3.00 0.00 1,501.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.985000 0.00 1.00 0.00 499.501.000000

Base 4.985000 0.00 1.00 0.00 499.50
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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 Cost

Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 4.976600 0.00 18.00 0.00 8,975.881.000000

Base 4.976600 0.00 18.00 0.00 8,975.88

192005106 Total

22.00 0.000.002,200.000 Local 10,976.88

Base 0.00 22.00 0.00 10,976.88

COMMON STOCK USD.01192108504 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COEUR D ALENE MINES CORP

300.000 NHIH Local 29.083300 0.00 3.00 0.00 8,727.991.000000

Base 29.083300 0.00 3.00 0.00 8,727.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 29.010000 0.00 2.00 0.00 5,804.001.000000

Base 29.010000 0.00 2.00 0.00 5,804.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,500.000 NHIH Local 28.951800 0.00 75.00 0.00 217,213.501.000000

Base 28.951800 0.00 75.00 0.00 217,213.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,200.000 NHDG Local 19.985200 0.00 96.00 0.00 383,811.841.000000

Base 19.985200 0.00 96.00 0.00 383,811.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,200.000 NHHZ Local 23.000000 0.00 0.00 0.00 441,600.001.000000

Base 23.000000 0.00 0.00 0.00 441,600.00

192108504 Total

176.00 0.000.0046,400.000 Local 1,057,157.33

Base 0.00 176.00 0.00 1,057,157.33
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REIT USD.0119238U107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COGDELL SPENCER INC

600.000 NHIH Local 4.105000 0.00 6.00 0.00 2,469.001.000000

Base 4.105000 0.00 6.00 0.00 2,469.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.075000 0.00 1.00 0.00 408.501.000000

Base 4.075000 0.00 1.00 0.00 408.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,300.000 NHIH Local 4.146800 0.00 33.00 0.00 13,717.441.000000

Base 4.146800 0.00 33.00 0.00 13,717.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,300.000 NHDG Local 3.315200 0.00 36.50 0.00 24,237.461.000000

Base 3.315200 0.00 36.50 0.00 24,237.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,300.000 NHHZ Local 3.700000 0.00 0.00 0.00 27,010.001.000000

Base 3.700000 0.00 0.00 0.00 27,010.00

19238U107 Total

76.50 0.000.0018,600.000 Local 67,842.40

Base 0.00 76.50 0.00 67,842.40

COMMON STOCK19239V302 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COGENT COMMUNICATIONS GROUP

300.000 NHIH Local 16.061700 0.00 3.00 0.00 4,821.511.000000

Base 16.061700 0.00 3.00 0.00 4,821.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 15.979100 0.00 38.00 0.00 60,758.581.000000

Base 15.979100 0.00 38.00 0.00 60,758.58
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19239V302 Total

41.00 0.000.004,100.000 Local 65,580.09

Base 0.00 41.00 0.00 65,580.09

COMMON STOCK192422103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCOGNEX CORP

3,700.000 NHIH Local 35.505000 0.00 37.00 0.00 131,405.501.000000

Base 35.505000 0.00 37.00 0.00 131,405.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 26.075300 0.00 8.50 0.00 44,336.511.000000

Base 26.075300 0.00 8.50 0.00 44,336.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 29.620000 0.00 0.00 0.00 50,354.001.000000

Base 29.620000 0.00 0.00 0.00 50,354.00

192422103 Total

45.50 0.000.007,100.000 Local 226,096.01

Base 0.00 45.50 0.00 226,096.01

COMMON STOCK USD.01192446102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOGNIZANT TECH SOLUTIONS A

2,600.000 NHIH Local 67.600000 0.00 0.00 0.00 175,760.001.000000

Base 67.600000 0.00 0.00 0.00 175,760.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 64.755000 0.00 3.00 0.00 12,954.001.000000

Base 64.755000 0.00 3.00 0.00 12,954.00

192446102 Total

3.00 0.000.002,800.000 Local 188,714.00

Base 0.00 3.00 0.00 188,714.00
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COMMON STOCK USD.01192479103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COHERENT INC

500.000 NHIH Local 51.905000 0.00 5.00 0.00 25,957.501.000000

Base 51.905000 0.00 5.00 0.00 25,957.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 51.697900 0.00 17.00 0.00 87,903.431.000000

Base 51.697900 0.00 17.00 0.00 87,903.43

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 41.292400 0.00 8.00 0.00 66,075.841.000000

Base 41.292400 0.00 8.00 0.00 66,075.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 45.680000 0.00 0.00 0.00 73,088.001.000000

Base 45.680000 0.00 0.00 0.00 73,088.00

11 Oct 2011 14 Oct 2011 USD/DTC 0.04BNY CONVERGEX

980.000 NHHO Local 47.227200 0.00 39.20 0.00 46,321.861.000000

Base 47.227200 0.00 39.20 0.00 46,321.86

192479103 Total

69.20 0.000.006,380.000 Local 299,346.63

Base 0.00 69.20 0.00 299,346.63

COMMON STOCK USD.0119247A100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COHEN + STEERS INC

100.000 NHIH Local 26.920000 0.00 1.00 0.00 2,693.001.000000

Base 26.920000 0.00 1.00 0.00 2,693.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 27.155300 0.00 15.00 0.00 40,747.951.000000

Base 27.155300 0.00 15.00 0.00 40,747.95
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 26.167100 0.00 3.50 0.00 18,320.471.000000

Base 26.167100 0.00 3.50 0.00 18,320.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 26.850000 0.00 0.00 0.00 18,795.001.000000

Base 26.850000 0.00 0.00 0.00 18,795.00

19247A100 Total

19.50 0.000.003,000.000 Local 80,556.42

Base 0.00 19.50 0.00 80,556.42

COMMON STOCK USD1.192576106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COHU INC

100.000 NHIH Local 10.605000 0.00 1.00 0.00 1,061.501.000000

Base 10.605000 0.00 1.00 0.00 1,061.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 10.785800 0.00 21.00 0.00 22,671.181.000000

Base 10.785800 0.00 21.00 0.00 22,671.18

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,300.000 NHDG Local 9.919000 0.00 26.50 0.00 52,597.201.000000

Base 9.919000 0.00 26.50 0.00 52,597.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHZ Local 10.600000 0.00 0.00 0.00 56,180.001.000000

Base 10.600000 0.00 0.00 0.00 56,180.00

192576106 Total

48.50 0.000.0012,800.000 Local 132,509.88

Base 0.00 48.50 0.00 132,509.88
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COMMON STOCK19259P300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COINSTAR INC

2,200.000 NHIH Local 44.805800 0.00 22.00 0.00 98,594.761.000000

Base 44.805800 0.00 22.00 0.00 98,594.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 44.801300 0.00 4.00 0.00 17,924.521.000000

Base 44.801300 0.00 4.00 0.00 17,924.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 44.935000 0.00 2.00 0.00 8,989.001.000000

Base 44.935000 0.00 2.00 0.00 8,989.00

06 Dec 2011 09 Dec 2011 USD/DTC 0.03WEEDEN + CO.

15,658.000 NHDY Local 41.580200 0.00 469.74 0.00 651,532.511.000000

Base 41.580200 0.00 469.74 0.00 651,532.51

19259P300 Total

497.74 0.000.0018,458.000 Local 777,040.79

Base 0.00 497.74 0.00 777,040.79

COMMON STOCK USD.01193068103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COLDWATER CREEK INC

2,200.000 NHIH Local 1.055000 0.00 22.00 0.00 2,343.001.000000

Base 1.055000 0.00 22.00 0.00 2,343.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,400.000 NHIH Local 1.055000 0.00 44.00 0.00 4,686.001.000000

Base 1.055000 0.00 44.00 0.00 4,686.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,000.000 NHDG Local 1.178400 0.00 70.00 0.00 16,567.601.000000

Base 1.178400 0.00 70.00 0.00 16,567.60
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,000.000 NHHZ Local 1.170000 0.00 0.00 0.00 16,380.001.000000

Base 1.170000 0.00 0.00 0.00 16,380.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,600.000 NHHZ Local 1.038700 0.00 69.00 0.00 4,847.021.000000

Base 1.038700 0.00 69.00 0.00 4,847.02

193068103 Total

205.00 0.000.0039,200.000 Local 44,823.62

Base 0.00 205.00 0.00 44,823.62

COMMON STOCK USD.01193294105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KENNETH COLE PRODUCTIONS A

300.000 NHIH Local 10.520000 0.00 3.00 0.00 3,159.001.000000

Base 10.520000 0.00 3.00 0.00 3,159.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 10.510000 0.00 4.00 0.00 4,208.001.000000

Base 10.510000 0.00 4.00 0.00 4,208.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 10.538400 0.00 5.50 0.00 11,597.741.000000

Base 10.538400 0.00 5.50 0.00 11,597.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 11.200000 0.00 0.00 0.00 12,320.001.000000

Base 11.200000 0.00 0.00 0.00 12,320.00

193294105 Total

12.50 0.000.002,900.000 Local 31,284.74

Base 0.00 12.50 0.00 31,284.74
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COMMON STOCK193459302 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCOLEMAN CABLE INC

800.000 NHIH Local 8.374500 0.00 8.00 0.00 6,707.601.000000

Base 8.374500 0.00 8.00 0.00 6,707.60

COMMON STOCK194014106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCOLFAX CORP

2,200.000 NHIH Local 29.458200 0.00 22.00 0.00 64,830.041.000000

Base 29.458200 0.00 22.00 0.00 64,830.04

COMMON STOCK USD1.194162103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOLGATE PALMOLIVE CO

900.000 NHDG Local 88.680000 0.00 0.00 0.00 79,812.001.000000

Base 88.680000 0.00 0.00 0.00 79,812.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 87.340000 0.00 3.00 0.00 17,471.001.000000

Base 87.340000 0.00 3.00 0.00 17,471.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHIH Local 88.650000 0.00 0.00 0.00 372,330.001.000000

Base 88.650000 0.00 0.00 0.00 372,330.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 90.440000 0.00 3.00 0.00 18,091.001.000000

Base 90.440000 0.00 3.00 0.00 18,091.00

194162103 Total

6.00 0.000.005,500.000 Local 487,704.00

Base 0.00 6.00 0.00 487,704.00

COMMON STOCK USD.0119421W100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COLLECTIVE BRANDS INC

5,300.000 NHIH Local 13.878400 0.00 53.00 0.00 73,608.521.000000

Base 13.878400 0.00 53.00 0.00 73,608.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 13.805000 0.00 2.00 0.00 2,763.001.000000

Base 13.805000 0.00 2.00 0.00 2,763.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,100.000 NHDG Local 12.732200 0.00 70.50 0.00 179,594.521.000000

Base 12.732200 0.00 70.50 0.00 179,594.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,100.000 NHHZ Local 14.580000 0.00 0.00 0.00 205,578.001.000000

Base 14.580000 0.00 0.00 0.00 205,578.00

19421W100 Total

125.50 0.000.0033,700.000 Local 461,544.04

Base 0.00 125.50 0.00 461,544.04

REIT USD.01195872106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COLONIAL PROPERTIES TRUST

5,057.000 NHIH Local 19.636399 0.00 50.57 0.00 99,351.841.000000

Base 19.636399 0.00 50.57 0.00 99,351.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 19.616100 0.00 9.00 0.00 17,663.491.000000

Base 19.616100 0.00 9.00 0.00 17,663.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,443.000 NHIH Local 19.616701 0.00 14.43 0.00 28,321.331.000000

Base 19.616701 0.00 14.43 0.00 28,321.33

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,200.000 NHDG Local 16.976100 0.00 96.00 0.00 326,037.121.000000

Base 16.976100 0.00 96.00 0.00 326,037.12
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,200.000 NHHZ Local 18.540000 0.00 0.00 0.00 355,968.001.000000

Base 18.540000 0.00 0.00 0.00 355,968.00

01 Nov 2011 04 Nov 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

4,560.000 NHHO Local 19.770100 0.00 136.80 0.00 90,288.461.000000

Base 19.770100 0.00 136.80 0.00 90,288.46

195872106 Total

306.80 0.000.0050,360.000 Local 917,630.24

Base 0.00 306.80 0.00 917,630.24

REIT USD.0119624R106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COLONY FINANCIAL INC

500.000 NHIH Local 13.996000 0.00 5.00 0.00 7,003.001.000000

Base 13.996000 0.00 5.00 0.00 7,003.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 14.106400 0.00 24.00 0.00 33,879.361.000000

Base 14.106400 0.00 24.00 0.00 33,879.36

04 Oct 2011 07 Oct 2011 USD/DTC 0.02WEEDEN + CO.

3,000.000 NHDX Local 12.100000 0.00 60.00 0.00 36,360.001.000000

Base 12.100000 0.00 60.00 0.00 36,360.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,400.000 NHDG Local 12.164000 0.00 37.00 0.00 90,050.601.000000

Base 12.164000 0.00 37.00 0.00 90,050.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHZ Local 13.340000 0.00 0.00 0.00 98,716.001.000000

Base 13.340000 0.00 0.00 0.00 98,716.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 15.621700 0.00 9.00 0.00 9,382.021.000000

Base 15.621700 0.00 9.00 0.00 9,382.02

19624R106 Total

135.00 0.000.0021,300.000 Local 275,390.98

Base 0.00 135.00 0.00 275,390.98

COMMON STOCK NPV197236102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COLUMBIA BANKING SYSTEM INC

702.000 NHIH Local 18.235400 0.00 7.02 0.00 12,808.271.000000

Base 18.235400 0.00 7.02 0.00 12,808.27

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 18.035000 0.00 2.00 0.00 3,609.001.000000

Base 18.035000 0.00 2.00 0.00 3,609.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,598.000 NHIH Local 18.329400 0.00 25.98 0.00 47,645.761.000000

Base 18.329400 0.00 25.98 0.00 47,645.76

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDG Local 13.977400 0.00 44.50 0.00 124,443.361.000000

Base 13.977400 0.00 44.50 0.00 124,443.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHZ Local 15.820000 0.00 0.00 0.00 140,798.001.000000

Base 15.820000 0.00 0.00 0.00 140,798.00

09 Nov 2011 15 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

10,770.000 NHDU Local 18.133000 0.00 53.85 0.00 195,346.261.000000

Base 18.133000 0.00 53.85 0.00 195,346.26
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10 Nov 2011 16 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,630.000 NHDU Local 18.298600 0.00 23.15 0.00 84,745.671.000000

Base 18.298600 0.00 23.15 0.00 84,745.67

197236102 Total

156.50 0.000.0036,700.000 Local 609,396.32

Base 0.00 156.50 0.00 609,396.32

COMMON STOCK USD.01197779101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCOLUMBIA LABORATORIES INC

6,600.000 NHIH Local 2.130000 0.00 66.00 0.00 14,124.001.000000

Base 2.130000 0.00 66.00 0.00 14,124.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 1.900600 0.00 16.00 0.00 6,097.921.000000

Base 1.900600 0.00 16.00 0.00 6,097.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 2.110000 0.00 0.00 0.00 6,752.001.000000

Base 2.110000 0.00 0.00 0.00 6,752.00

197779101 Total

82.00 0.000.0013,000.000 Local 26,973.92

Base 0.00 82.00 0.00 26,973.92

COMMON STOCK NPV198516106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCOLUMBIA SPORTSWEAR CO

300.000 NHIH Local 51.965000 0.00 3.00 0.00 15,592.501.000000

Base 51.965000 0.00 3.00 0.00 15,592.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 51.908700 0.00 8.00 0.00 41,534.961.000000

Base 51.908700 0.00 8.00 0.00 41,534.96
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 42.468900 0.00 4.50 0.00 38,226.511.000000

Base 42.468900 0.00 4.50 0.00 38,226.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 49.020000 0.00 0.00 0.00 44,118.001.000000

Base 49.020000 0.00 0.00 0.00 44,118.00

198516106 Total

15.50 0.000.002,900.000 Local 139,471.97

Base 0.00 15.50 0.00 139,471.97

COMMON STOCK USD.01199333105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCOLUMBUS MCKINNON CORP/NY

100.000 NHIH Local 13.785000 0.00 1.00 0.00 1,379.501.000000

Base 13.785000 0.00 1.00 0.00 1,379.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 13.880000 0.00 2.00 0.00 2,778.001.000000

Base 13.880000 0.00 2.00 0.00 2,778.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,400.000 NHIH Local 13.943200 0.00 14.00 0.00 19,534.481.000000

Base 13.943200 0.00 14.00 0.00 19,534.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 10.980000 0.00 4.50 0.00 9,886.501.000000

Base 10.980000 0.00 4.50 0.00 9,886.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 12.060000 0.00 0.00 0.00 10,854.001.000000

Base 12.060000 0.00 0.00 0.00 10,854.00
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199333105 Total

21.50 0.000.003,500.000 Local 44,432.48

Base 0.00 21.50 0.00 44,432.48

COMMON STOCK USD.01199908104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMFORT SYSTEMS USA INC

200.000 NHIH Local 9.940000 0.00 2.00 0.00 1,990.001.000000

Base 9.940000 0.00 2.00 0.00 1,990.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 9.710000 0.00 1.00 0.00 972.001.000000

Base 9.710000 0.00 1.00 0.00 972.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 9.858300 0.00 3.00 0.00 2,960.491.000000

Base 9.858300 0.00 3.00 0.00 2,960.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,800.000 NHIH Local 9.874600 0.00 28.00 0.00 27,676.881.000000

Base 9.874600 0.00 28.00 0.00 27,676.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,500.000 NHDG Local 8.377300 0.00 42.50 0.00 71,249.551.000000

Base 8.377300 0.00 42.50 0.00 71,249.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,500.000 NHHZ Local 9.720000 0.00 0.00 0.00 82,620.001.000000

Base 9.720000 0.00 0.00 0.00 82,620.00

199908104 Total

76.50 0.000.0020,400.000 Local 187,468.92

Base 0.00 76.50 0.00 187,468.92
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COMMON STOCK USD1.20030N101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMCAST CORP CLASS A

29,200.000 NHDG Local 20.900000 0.00 0.00 0.00 610,280.001.000000

Base 20.900000 0.00 0.00 0.00 610,280.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 22.630000 0.00 7.50 0.00 11,322.501.000000

Base 22.630000 0.00 7.50 0.00 11,322.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,900.000 NHIH Local 22.210000 0.00 0.00 0.00 530,819.001.000000

Base 22.210000 0.00 0.00 0.00 530,819.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHEU Local 22.910700 0.00 10.50 0.00 16,047.991.000000

Base 22.910700 0.00 10.50 0.00 16,047.99

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHY Local 22.975000 0.00 9.00 0.00 13,794.001.000000

Base 22.975000 0.00 9.00 0.00 13,794.00

20030N101 Total

27.00 0.000.0054,900.000 Local 1,182,263.49

Base 0.00 27.00 0.00 1,182,263.49

COMMON STOCK USD5.200340107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMERICA INC

3,700.000 NHDG Local 22.970000 0.00 0.00 0.00 84,989.001.000000

Base 22.970000 0.00 0.00 0.00 84,989.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHIH Local 25.870000 0.00 0.00 0.00 46,566.001.000000

Base 25.870000 0.00 0.00 0.00 46,566.00
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200340107 Total

0.00 0.000.005,500.000 Local 131,555.00

Base 0.00 0.00 0.00 131,555.00

COMMON STOCK USD5.200525103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMERCE BANCSHARES INC

1,300.000 NHDG Local 34.750000 0.00 0.00 0.00 45,175.001.000000

Base 34.750000 0.00 0.00 0.00 45,175.00

COMMON STOCK USD.01201723103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMERCIAL METALS CO

2,200.000 NHDG Local 9.510000 0.00 0.00 0.00 20,922.001.000000

Base 9.510000 0.00 0.00 0.00 20,922.00

COMMON STOCK USD.01202608105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCOMMERCIAL VEHICLE GROUP INC

2,600.000 NHIH Local 11.454400 0.00 26.00 0.00 29,807.441.000000

Base 11.454400 0.00 26.00 0.00 29,807.44

REIT USD.01203233101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMONWEALTH REIT

1,500.000 NHDG Local 18.970000 0.00 0.00 0.00 28,455.001.000000

Base 18.970000 0.00 0.00 0.00 28,455.00

COMMON STOCK USD1.203607106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMMUNITY BANK SYSTEM INC

3,300.000 NHIH Local 25.688800 0.00 33.00 0.00 84,806.041.000000

Base 25.688800 0.00 33.00 0.00 84,806.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,200.000 NHDG Local 22.443000 0.00 41.00 0.00 184,073.601.000000

Base 22.443000 0.00 41.00 0.00 184,073.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHHZ Local 24.120000 0.00 0.00 0.00 197,784.001.000000

Base 24.120000 0.00 0.00 0.00 197,784.00
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24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 26.132500 0.00 6.00 0.00 10,459.001.000000

Base 26.132500 0.00 6.00 0.00 10,459.00

203607106 Total

80.00 0.000.0020,100.000 Local 477,122.64

Base 0.00 80.00 0.00 477,122.64

COMMON STOCK USD.01203668108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMUNITY HEALTH SYSTEMS INC

1,700.000 NHDG Local 16.640000 0.00 0.00 0.00 28,288.001.000000

Base 16.640000 0.00 0.00 0.00 28,288.00

COMMON STOCK USD.05203900105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMMUNICATIONS SYSTEMS INC

500.000 NHIH Local 13.378500 0.00 5.00 0.00 6,694.251.000000

Base 13.378500 0.00 5.00 0.00 6,694.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 13.500000 0.00 1.00 0.00 1,351.001.000000

Base 13.500000 0.00 1.00 0.00 1,351.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 12.849300 0.00 7.00 0.00 17,996.021.000000

Base 12.849300 0.00 7.00 0.00 17,996.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 13.750000 0.00 0.00 0.00 19,250.001.000000

Base 13.750000 0.00 0.00 0.00 19,250.00

203900105 Total

13.00 0.000.003,400.000 Local 45,291.27

Base 0.00 13.00 0.00 45,291.27
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COMMON STOCK USD5.204149108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMMUNITY TRUST BANCORP INC

1,200.000 NHIH Local 28.418400 0.00 12.00 0.00 34,114.081.000000

Base 28.418400 0.00 12.00 0.00 34,114.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 23.004300 0.00 15.50 0.00 71,328.831.000000

Base 23.004300 0.00 15.50 0.00 71,328.83

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 25.270000 0.00 0.00 0.00 78,337.001.000000

Base 25.270000 0.00 0.00 0.00 78,337.00

204149108 Total

27.50 0.000.007,400.000 Local 183,779.91

Base 0.00 27.50 0.00 183,779.91

COMMON STOCK USD.01204166102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMMVAULT SYSTEMS INC

200.000 NHIH Local 49.395000 0.00 2.00 0.00 9,881.001.000000

Base 49.395000 0.00 2.00 0.00 9,881.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 49.108300 0.00 3.00 0.00 14,735.491.000000

Base 49.108300 0.00 3.00 0.00 14,735.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,400.000 NHIH Local 49.672100 0.00 34.00 0.00 168,919.141.000000

Base 49.672100 0.00 34.00 0.00 168,919.14

204166102 Total

39.00 0.000.003,900.000 Local 193,535.63

Base 0.00 39.00 0.00 193,535.63
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ADR204409601 29 Nov 2011 02 Dec 2011 USD/DTC 0.03BROADCORTCAPITAL (THRU ML)CEMIG SA  SPONS ADR

44,349.000 NHHP Local 16.356700 0.00 1,330.47 0.00 726,733.761.000000

Base 16.356700 0.00 1,330.47 0.00 726,733.76

30 Nov 2011 05 Dec 2011 USD/DTC 0.03BLOOMBERGTRADEBOOK LLC

61,202.000 NHHP Local 17.195000 0.00 1,836.06 0.00 1,054,204.451.000000

Base 17.195000 0.00 1,836.06 0.00 1,054,204.45

05 Dec 2011 08 Dec 2011 USD/DTC 0.03BLOOMBERGTRADEBOOK LLC

48,512.000 NHHP Local 17.117900 0.00 1,455.36 0.00 831,878.921.000000

Base 17.117900 0.00 1,455.36 0.00 831,878.92

06 Dec 2011 09 Dec 2011 USD/DTC 0.03BLOOMBERGTRADEBOOK LLC

51,605.000 NHHP Local 17.307100 0.00 1,548.15 0.00 894,681.051.000000

Base 17.307100 0.00 1,548.15 0.00 894,681.05

07 Dec 2011 12 Dec 2011 USD/DTC 0.03BLOOMBERGTRADEBOOK LLC

105,345.000 NHHP Local 17.422700 0.00 3,160.35 0.00 1,838,554.681.000000

Base 17.422700 0.00 3,160.35 0.00 1,838,554.68

204409601 Total

9,330.39 0.000.00311,013.000 Local 5,346,052.86

Base 0.00 9,330.39 0.00 5,346,052.86

ADR204429104 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCIA CERVECERIAS UNIDAS ADR

699.000 NHIL Local 54.944306 0.00 9.44 0.00 38,415.511.000000

Base 54.944306 0.00 9.44 0.00 38,415.51

23 Nov 2011 29 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

700.000 NHIL Local 54.210000 0.00 9.45 0.00 37,956.451.000000

Base 54.210000 0.00 9.45 0.00 37,956.45
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204429104 Total

18.89 0.000.001,399.000 Local 76,371.96

Base 0.00 18.89 0.00 76,371.96

ADR204448104 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCIA DE MINAS BUENAVENTUR ADR

8,100.000 NHIL Local 40.021700 0.00 109.35 0.00 324,285.121.000000

Base 40.021700 0.00 109.35 0.00 324,285.12

COMMON STOCK NPV20451Q104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMPASS DIVERSIFIED HOLDINGS

572.000 NHIH Local 12.754808 0.00 5.72 0.00 7,301.471.000000

Base 12.754808 0.00 5.72 0.00 7,301.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,028.000 NHIH Local 12.775301 0.00 30.28 0.00 38,713.891.000000

Base 12.775301 0.00 30.28 0.00 38,713.89

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,100.000 NHDG Local 11.818700 0.00 45.50 0.00 107,595.671.000000

Base 11.818700 0.00 45.50 0.00 107,595.67

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,100.000 NHHZ Local 12.440000 0.00 0.00 0.00 113,204.001.000000

Base 12.440000 0.00 0.00 0.00 113,204.00

20451Q104 Total

81.50 0.000.0021,800.000 Local 266,815.03

Base 0.00 81.50 0.00 266,815.03

COMMON STOCK USD.0120453E109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMPLETE PRODUCTION SERVICES

5,800.000 NHIH Local 35.148000 0.00 58.00 0.00 203,916.401.000000

Base 35.148000 0.00 58.00 0.00 203,916.40
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 34.861100 0.00 9.00 0.00 31,383.991.000000

Base 34.861100 0.00 9.00 0.00 31,383.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 35.160000 0.00 1.00 0.00 3,517.001.000000

Base 35.160000 0.00 1.00 0.00 3,517.00

28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

300.000 NHIH Local 32.643300 0.00 4.05 0.00 9,797.041.000000

Base 32.643300 0.00 4.05 0.00 9,797.04

20453E109 Total

72.05 0.000.007,100.000 Local 248,614.43

Base 0.00 72.05 0.00 248,614.43

COMMON STOCK205306103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMPUTER PROGRAMS + SYSTEMS

200.000 NHIH Local 50.127500 0.00 2.00 0.00 10,027.501.000000

Base 50.127500 0.00 2.00 0.00 10,027.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 49.990300 0.00 8.00 0.00 40,000.241.000000

Base 49.990300 0.00 8.00 0.00 40,000.24

205306103 Total

10.00 0.000.001,000.000 Local 50,027.74

Base 0.00 10.00 0.00 50,027.74

COMMON STOCK USD1.205363104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMPUTER SCIENCES CORP

2,800.000 NHDG Local 26.850000 0.00 0.00 0.00 75,180.001.000000

Base 26.850000 0.00 0.00 0.00 75,180.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 25.460000 0.00 0.00 0.00 35,644.001.000000

Base 25.460000 0.00 0.00 0.00 35,644.00

205363104 Total

0.00 0.000.004,200.000 Local 110,824.00

Base 0.00 0.00 0.00 110,824.00

COMMON STOCK USD.01205477102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMPUTER TASK GROUP INC

300.000 NHIH Local 13.228300 0.00 3.00 0.00 3,971.491.000000

Base 13.228300 0.00 3.00 0.00 3,971.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 13.295000 0.00 2.00 0.00 2,661.001.000000

Base 13.295000 0.00 2.00 0.00 2,661.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

900.000 NHIH Local 13.114400 0.00 9.00 0.00 11,811.961.000000

Base 13.114400 0.00 9.00 0.00 11,811.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 10.556300 0.00 4.50 0.00 9,505.171.000000

Base 10.556300 0.00 4.50 0.00 9,505.17

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 11.410000 0.00 0.00 0.00 10,269.001.000000

Base 11.410000 0.00 0.00 0.00 10,269.00

205477102 Total

18.50 0.000.003,200.000 Local 38,218.62

Base 0.00 18.50 0.00 38,218.62
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COMMON STOCK USD.01205638109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMPUWARE CORP

2,900.000 NHDG Local 7.660000 0.00 0.00 0.00 22,214.001.000000

Base 7.660000 0.00 0.00 0.00 22,214.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHIH Local 8.360000 0.00 0.00 0.00 15,884.001.000000

Base 8.360000 0.00 0.00 0.00 15,884.00

205638109 Total

0.00 0.000.004,800.000 Local 38,098.00

Base 0.00 0.00 0.00 38,098.00

COMMON STOCK USD.0120563P101 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)COMPX INTERNATIONAL INC

300.000 NHDG Local 12.616100 0.00 1.50 0.00 3,786.331.000000

Base 12.616100 0.00 1.50 0.00 3,786.33

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHZ Local 13.950000 0.00 0.00 0.00 4,185.001.000000

Base 13.950000 0.00 0.00 0.00 4,185.00

20563P101 Total

1.50 0.000.00600.000 Local 7,971.33

Base 0.00 1.50 0.00 7,971.33

COMMON STOCK20564W105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMSCORE INC

145.000 NHIH Local 19.666621 0.00 1.45 0.00 2,853.111.000000

Base 19.666621 0.00 1.45 0.00 2,853.11

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 19.613800 0.00 4.00 0.00 7,849.521.000000

Base 19.613800 0.00 4.00 0.00 7,849.52
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Purchase Report by Report Date
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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

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,255.000 NHIH Local 19.728600 0.00 22.55 0.00 44,510.541.000000

Base 19.728600 0.00 22.55 0.00 44,510.54

20564W105 Total

28.00 0.000.002,800.000 Local 55,213.17

Base 0.00 28.00 0.00 55,213.17

COMMON STOCK USD.5205768203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMSTOCK RESOURCES INC

1,900.000 NHIH Local 17.739700 0.00 19.00 0.00 33,724.431.000000

Base 17.739700 0.00 19.00 0.00 33,724.43

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 17.495000 0.00 2.00 0.00 3,501.001.000000

Base 17.495000 0.00 2.00 0.00 3,501.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 17.860700 0.00 21.00 0.00 37,528.471.000000

Base 17.860700 0.00 21.00 0.00 37,528.47

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,900.000 NHDG Local 14.472100 0.00 54.50 0.00 157,800.391.000000

Base 14.472100 0.00 54.50 0.00 157,800.39

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,900.000 NHHZ Local 16.840000 0.00 0.00 0.00 183,556.001.000000

Base 16.840000 0.00 0.00 0.00 183,556.00

205768203 Total

96.50 0.000.0026,000.000 Local 416,110.29

Base 0.00 96.50 0.00 416,110.29
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COMMON STOCK USD.1205826209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMTECH TELECOMMUNICATIONS

800.000 NHIH Local 34.826600 0.00 8.00 0.00 27,869.281.000000

Base 34.826600 0.00 8.00 0.00 27,869.28

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 34.890000 0.00 13.00 0.00 45,370.001.000000

Base 34.890000 0.00 13.00 0.00 45,370.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 27.433600 0.00 30.50 0.00 167,375.461.000000

Base 27.433600 0.00 30.50 0.00 167,375.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 31.630000 0.00 0.00 0.00 192,943.001.000000

Base 31.630000 0.00 0.00 0.00 192,943.00

205826209 Total

51.50 0.000.0014,300.000 Local 433,557.74

Base 0.00 51.50 0.00 433,557.74

COMMON STOCK USD5.205887102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONAGRA FOODS INC

7,300.000 NHDG Local 24.220000 0.00 0.00 0.00 176,806.001.000000

Base 24.220000 0.00 0.00 0.00 176,806.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHIH Local 24.920000 0.00 0.00 0.00 87,220.001.000000

Base 24.920000 0.00 0.00 0.00 87,220.00

205887102 Total

0.00 0.000.0010,800.000 Local 264,026.00

Base 0.00 0.00 0.00 264,026.00
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COMMON STOCK205944101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCON WAY INC

1,100.000 NHDG Local 22.130000 0.00 0.00 0.00 24,343.001.000000

Base 22.130000 0.00 0.00 0.00 24,343.00

COMMON STOCK206016107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONCEPTUS INC

1,600.000 NHIH Local 11.341300 0.00 16.00 0.00 18,162.081.000000

Base 11.341300 0.00 16.00 0.00 18,162.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 11.392500 0.00 12.00 0.00 13,683.001.000000

Base 11.392500 0.00 12.00 0.00 13,683.00

206016107 Total

28.00 0.000.002,800.000 Local 31,845.08

Base 0.00 28.00 0.00 31,845.08

COMMON STOCK206708109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONCUR TECHNOLOGIES INC

2,400.000 NHIH Local 47.631300 0.00 24.00 0.00 114,339.121.000000

Base 47.631300 0.00 24.00 0.00 114,339.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 47.504700 0.00 16.00 0.00 76,023.521.000000

Base 47.504700 0.00 16.00 0.00 76,023.52

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHDZ Local 47.619000 0.00 20.00 0.00 47,639.001.000000

Base 47.619000 0.00 20.00 0.00 47,639.00

206708109 Total

60.00 0.000.005,000.000 Local 238,001.64

Base 0.00 60.00 0.00 238,001.64
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COMMON STOCK USD.01207410101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONMED CORP

404.000 NHIH Local 26.348490 0.00 4.04 0.00 10,648.831.000000

Base 26.348490 0.00 4.04 0.00 10,648.83

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,096.000 NHIH Local 26.438101 0.00 20.96 0.00 55,435.221.000000

Base 26.438101 0.00 20.96 0.00 55,435.22

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,300.000 NHDG Local 22.463300 0.00 31.50 0.00 141,550.291.000000

Base 22.463300 0.00 31.50 0.00 141,550.29

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,300.000 NHHZ Local 24.360000 0.00 0.00 0.00 153,468.001.000000

Base 24.360000 0.00 0.00 0.00 153,468.00

207410101 Total

56.50 0.000.0015,100.000 Local 361,102.34

Base 0.00 56.50 0.00 361,102.34

COMMON STOCK NPV207797101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONNECTICUT WATER SVC INC

800.000 NHIH Local 27.708800 0.00 8.00 0.00 22,175.041.000000

Base 27.708800 0.00 8.00 0.00 22,175.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 25.340200 0.00 9.50 0.00 48,155.881.000000

Base 25.340200 0.00 9.50 0.00 48,155.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 26.870000 0.00 0.00 0.00 51,053.001.000000

Base 26.870000 0.00 0.00 0.00 51,053.00
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207797101 Total

17.50 0.000.004,600.000 Local 121,383.92

Base 0.00 17.50 0.00 121,383.92

COMMON STOCK USD.01208242107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCONN S INC

1,300.000 NHIH Local 10.660000 0.00 13.00 0.00 13,871.001.000000

Base 10.660000 0.00 13.00 0.00 13,871.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 6.454300 0.00 15.50 0.00 20,023.831.000000

Base 6.454300 0.00 15.50 0.00 20,023.83

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 7.620000 0.00 0.00 0.00 23,622.001.000000

Base 7.620000 0.00 0.00 0.00 23,622.00

208242107 Total

28.50 0.000.007,500.000 Local 57,516.83

Base 0.00 28.50 0.00 57,516.83

COMMON STOCK USD.0120825C104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONOCOPHILLIPS

26,600.000 NHDG Local 63.320000 0.00 0.00 0.00 1,684,312.001.000000

Base 63.320000 0.00 0.00 0.00 1,684,312.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 70.150000 0.00 7.50 0.00 35,082.501.000000

Base 70.150000 0.00 7.50 0.00 35,082.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,600.000 NHIH Local 71.700000 0.00 0.00 0.00 903,420.001.000000

Base 71.700000 0.00 0.00 0.00 903,420.00
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20825C104 Total

7.50 0.000.0039,700.000 Local 2,622,814.50

Base 0.00 7.50 0.00 2,622,814.50

COMMON STOCK USD.0120854P109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONSOL ENERGY INC

2,300.000 NHIH Local 41.900000 0.00 0.00 0.00 96,370.001.000000

Base 41.900000 0.00 0.00 0.00 96,370.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHDM Local 41.195600 0.00 13.50 0.00 37,089.541.000000

Base 41.195600 0.00 13.50 0.00 37,089.54

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 35.620000 0.00 4.50 0.00 10,690.501.000000

Base 35.620000 0.00 4.50 0.00 10,690.50

20854P109 Total

18.00 0.000.003,500.000 Local 144,150.04

Base 0.00 18.00 0.00 144,150.04

COMMON STOCK USD.01209034107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONSOLIDATED COMMUNICATIONS

1,300.000 NHIH Local 18.798800 0.00 13.00 0.00 24,451.441.000000

Base 18.798800 0.00 13.00 0.00 24,451.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 18.805000 0.00 5.00 0.00 9,407.501.000000

Base 18.805000 0.00 5.00 0.00 9,407.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 18.822000 0.00 5.00 0.00 9,416.001.000000

Base 18.822000 0.00 5.00 0.00 9,416.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 17.013500 0.00 6.00 0.00 20,422.201.000000

Base 17.013500 0.00 6.00 0.00 20,422.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 18.110000 0.00 0.00 0.00 21,732.001.000000

Base 18.110000 0.00 0.00 0.00 21,732.00

209034107 Total

29.00 0.000.004,700.000 Local 85,429.14

Base 0.00 29.00 0.00 85,429.14

COMMON STOCK USD.1209115104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONSOLIDATED EDISON INC

5,500.000 NHDG Local 57.020000 0.00 0.00 0.00 313,610.001.000000

Base 57.020000 0.00 0.00 0.00 313,610.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 58.180000 0.00 4.50 0.00 17,458.501.000000

Base 58.180000 0.00 4.50 0.00 17,458.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 58.370000 0.00 0.00 0.00 145,925.001.000000

Base 58.370000 0.00 0.00 0.00 145,925.00

209115104 Total

4.50 0.000.008,300.000 Local 476,993.50

Base 0.00 4.50 0.00 476,993.50

COMMON STOCK USD.01209341106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCONSOLIDATED GRAPHICS INC

800.000 NHIH Local 47.892600 0.00 8.00 0.00 38,322.081.000000

Base 47.892600 0.00 8.00 0.00 38,322.08



Prepared by State StreetPage 800

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost
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COMMON STOCK USD1.210226106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONS TOMOKA LAND CO FLORIDA

100.000 NHIH Local 26.645000 0.00 1.00 0.00 2,665.501.000000

Base 26.645000 0.00 1.00 0.00 2,665.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 26.775000 0.00 1.00 0.00 2,678.501.000000

Base 26.775000 0.00 1.00 0.00 2,678.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 26.459600 0.00 2.00 0.00 5,293.921.000000

Base 26.459600 0.00 2.00 0.00 5,293.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 26.413000 0.00 4.50 0.00 23,776.201.000000

Base 26.413000 0.00 4.50 0.00 23,776.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 27.190000 0.00 0.00 0.00 24,471.001.000000

Base 27.190000 0.00 0.00 0.00 24,471.00

210226106 Total

8.50 0.000.002,200.000 Local 58,885.12

Base 0.00 8.50 0.00 58,885.12

COMMON STOCK USD.01210313102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONSTANT CONTACT INC

300.000 NHIH Local 23.818300 0.00 3.00 0.00 7,148.491.000000

Base 23.818300 0.00 3.00 0.00 7,148.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 23.549100 0.00 16.00 0.00 37,694.561.000000

Base 23.549100 0.00 16.00 0.00 37,694.56
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 24.104300 0.00 7.00 0.00 16,880.011.000000

Base 24.104300 0.00 7.00 0.00 16,880.01

210313102 Total

26.00 0.000.002,600.000 Local 61,723.06

Base 0.00 26.00 0.00 61,723.06

COMMON STOCK USD.0121036P108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONSTELLATION BRANDS INC A

3,200.000 NHDG Local 18.000000 0.00 0.00 0.00 57,600.001.000000

Base 18.000000 0.00 0.00 0.00 57,600.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIH Local 20.360000 0.00 0.00 0.00 32,576.001.000000

Base 20.360000 0.00 0.00 0.00 32,576.00

21036P108 Total

0.00 0.000.004,800.000 Local 90,176.00

Base 0.00 0.00 0.00 90,176.00

COMMON STOCK NPV210371100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONSTELLATION ENERGY GROUP

3,400.000 NHDG Local 38.060000 0.00 0.00 0.00 129,404.001.000000

Base 38.060000 0.00 0.00 0.00 129,404.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHIH Local 40.500000 0.00 0.00 0.00 72,900.001.000000

Base 40.500000 0.00 0.00 0.00 72,900.00

210371100 Total

0.00 0.000.005,200.000 Local 202,304.00

Base 0.00 0.00 0.00 202,304.00
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COMMON STOCK USD.0421075N204 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCONTANGO OIL + GAS

100.000 NHIH Local 63.595000 0.00 1.00 0.00 6,360.501.000000

Base 63.595000 0.00 1.00 0.00 6,360.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 64.620700 0.00 10.00 0.00 64,630.701.000000

Base 64.620700 0.00 10.00 0.00 64,630.70

21075N204 Total

11.00 0.000.001,100.000 Local 70,991.20

Base 0.00 11.00 0.00 70,991.20

COMMON STOCK212172100 04 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CONTINUCARE CORP

1,500.000 NHDG Local 6.393300 0.00 7.50 0.00 9,597.451.000000

Base 6.393300 0.00 7.50 0.00 9,597.45

04 Oct 2011 CANCEL USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

-1,500.000 NHDG Local 6.393300 0.00 -7.50 0.00 -9,597.451.000000

Base 6.393300 0.00 -7.50 0.00 -9,597.45

212172100 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK NPV212485106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONVERGYS CORP

2,200.000 NHIH Local 12.309300 0.00 22.00 0.00 27,102.461.000000

Base 12.309300 0.00 22.00 0.00 27,102.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 12.391300 0.00 16.00 0.00 19,842.081.000000

Base 12.391300 0.00 16.00 0.00 19,842.08
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,600.000 NHIH Local 12.390200 0.00 56.00 0.00 69,441.121.000000

Base 12.390200 0.00 56.00 0.00 69,441.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,800.000 NHDG Local 8.859900 0.00 119.00 0.00 210,984.621.000000

Base 8.859900 0.00 119.00 0.00 210,984.62

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,800.000 NHHZ Local 9.480000 0.00 0.00 0.00 225,624.001.000000

Base 9.480000 0.00 0.00 0.00 225,624.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 12.190000 0.00 6.00 0.00 4,882.001.000000

Base 12.190000 0.00 6.00 0.00 4,882.00

212485106 Total

219.00 0.000.0057,400.000 Local 557,876.28

Base 0.00 219.00 0.00 557,876.28

COMMON STOCK21257W105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONVIO INC

1,100.000 NHIH Local 10.823600 0.00 11.00 0.00 11,916.961.000000

Base 10.823600 0.00 11.00 0.00 11,916.96

COMMON STOCK USD.1216648402 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOOPER COS INC/THE

600.000 NHDG Local 79.150000 0.00 0.00 0.00 47,490.001.000000

Base 79.150000 0.00 0.00 0.00 47,490.00

COMMON STOCK USD1.216831107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COOPER TIRE + RUBBER

1,600.000 NHIH Local 14.284700 0.00 16.00 0.00 22,871.521.000000

Base 14.284700 0.00 16.00 0.00 22,871.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,900.000 NHIH Local 14.221600 0.00 39.00 0.00 55,503.241.000000

Base 14.221600 0.00 39.00 0.00 55,503.24

216831107 Total

55.00 0.000.005,500.000 Local 78,374.76

Base 0.00 55.00 0.00 78,374.76

COMMON STOCK218352102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CORCEPT THERAPEUTICS INC

3,700.000 NHIH Local 3.460300 0.00 37.00 0.00 12,840.111.000000

Base 3.460300 0.00 37.00 0.00 12,840.11

COMMON STOCK USD.01218681104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CORE MARK HOLDING CO INC

100.000 NHIH Local 37.480000 0.00 1.00 0.00 3,749.001.000000

Base 37.480000 0.00 1.00 0.00 3,749.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 37.523300 0.00 9.00 0.00 33,779.971.000000

Base 37.523300 0.00 9.00 0.00 33,779.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 30.430900 0.00 11.00 0.00 66,958.981.000000

Base 30.430900 0.00 11.00 0.00 66,958.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 32.650000 0.00 0.00 0.00 71,830.001.000000

Base 32.650000 0.00 0.00 0.00 71,830.00

218681104 Total

21.00 0.000.005,400.000 Local 176,317.95

Base 0.00 21.00 0.00 176,317.95
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REIT USD.0121870Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCORESITE REALTY CORP

100.000 NHIH Local 16.275000 0.00 1.00 0.00 1,628.501.000000

Base 16.275000 0.00 1.00 0.00 1,628.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 16.373500 0.00 17.00 0.00 27,851.951.000000

Base 16.373500 0.00 17.00 0.00 27,851.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 13.316900 0.00 22.00 0.00 58,616.361.000000

Base 13.316900 0.00 22.00 0.00 58,616.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 14.300000 0.00 0.00 0.00 62,920.001.000000

Base 14.300000 0.00 0.00 0.00 62,920.00

21870Q105 Total

40.00 0.000.0010,600.000 Local 151,016.81

Base 0.00 40.00 0.00 151,016.81

COMMON STOCK USD1.21871D103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORELOGIC INC

1,700.000 NHDG Local 10.670000 0.00 0.00 0.00 18,139.001.000000

Base 10.670000 0.00 0.00 0.00 18,139.00

COMMON STOCK218868107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CORINTHIAN COLLEGES INC

1,200.000 NHIH Local 2.676300 0.00 12.00 0.00 3,223.561.000000

Base 2.676300 0.00 12.00 0.00 3,223.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 2.735000 0.00 3.00 0.00 823.501.000000

Base 2.735000 0.00 3.00 0.00 823.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,500.000 NHIH Local 2.728200 0.00 55.00 0.00 15,060.101.000000

Base 2.728200 0.00 55.00 0.00 15,060.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,900.000 NHDG Local 1.353900 0.00 89.50 0.00 24,324.311.000000

Base 1.353900 0.00 89.50 0.00 24,324.31

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,900.000 NHHZ Local 1.840000 0.00 0.00 0.00 32,936.001.000000

Base 1.840000 0.00 0.00 0.00 32,936.00

218868107 Total

159.50 0.000.0042,800.000 Local 76,367.47

Base 0.00 159.50 0.00 76,367.47

COMMON STOCK21924P103 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LECORNERSTONE THERAPEUTICS INC

1,000.000 NHIH Local 5.677600 0.00 0.00 0.00 5,677.601.000000

Base 5.677600 0.00 0.00 0.00 5,677.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 6.152400 0.00 8.50 0.00 10,467.581.000000

Base 6.152400 0.00 8.50 0.00 10,467.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 6.580000 0.00 0.00 0.00 11,186.001.000000

Base 6.580000 0.00 0.00 0.00 11,186.00

21924P103 Total

8.50 0.000.004,400.000 Local 27,331.18

Base 0.00 8.50 0.00 27,331.18
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COMMON STOCK21925Y103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CORNERSTONE ONDEMAND INC

800.000 NHIH Local 15.740000 0.00 8.00 0.00 12,600.001.000000

Base 15.740000 0.00 8.00 0.00 12,600.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 15.810000 0.00 2.00 0.00 3,164.001.000000

Base 15.810000 0.00 2.00 0.00 3,164.00

21925Y103 Total

10.00 0.000.001,000.000 Local 15,764.00

Base 0.00 10.00 0.00 15,764.00

COMMON STOCK USD.5219350105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORNING INC

29,500.000 NHDG Local 12.360000 0.00 0.00 0.00 364,620.001.000000

Base 12.360000 0.00 0.00 0.00 364,620.00

03 Oct 2011 06 Oct 2011 USD/DTC 0.03MR BEAL &COMPANY

55,547.000 NHEZ Local 11.925400 0.00 1,666.41 0.00 664,086.601.000000

Base 11.925400 0.00 1,666.41 0.00 664,086.60

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,500.000 NHIH Local 15.340000 0.00 0.00 0.00 207,090.001.000000

Base 15.340000 0.00 0.00 0.00 207,090.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

14,800.000 NHDF Local 15.415900 0.00 111.00 0.00 228,266.321.000000

Base 15.415900 0.00 111.00 0.00 228,266.32

16 Nov 2011 21 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

8,700.000 NHDF Local 15.423100 0.00 65.25 0.00 134,246.221.000000

Base 15.423100 0.00 65.25 0.00 134,246.22
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17 Nov 2011 22 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

5,400.000 NHDF Local 15.292600 0.00 27.00 0.00 82,607.041.000000

Base 15.292600 0.00 27.00 0.00 82,607.04

18 Nov 2011 23 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,000.000 NHDF Local 15.096000 0.00 15.00 0.00 45,303.001.000000

Base 15.096000 0.00 15.00 0.00 45,303.00

21 Nov 2011 25 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,700.000 NHDF Local 14.351200 0.00 13.50 0.00 38,761.741.000000

Base 14.351200 0.00 13.50 0.00 38,761.74

22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,300.000 NHDF Local 14.492400 0.00 9.10 0.00 18,849.221.000000

Base 14.492400 0.00 9.10 0.00 18,849.22

28 Nov 2011 01 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

900.000 NHDF Local 14.804700 0.00 4.50 0.00 13,328.731.000000

Base 14.804700 0.00 4.50 0.00 13,328.73

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,100.000 NHHY Local 12.778800 0.00 16.50 0.00 14,073.181.000000

Base 12.778800 0.00 16.50 0.00 14,073.18

219350105 Total

1,928.26 0.000.00136,447.000 Local 1,811,232.05

Base 0.00 1,928.26 0.00 1,811,232.05

ADR21987A209 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCORPBANCA SA ADR

1,261.000 NHIL Local 19.354800 0.00 17.02 0.00 24,423.421.000000

Base 19.354800 0.00 17.02 0.00 24,423.42
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23 Nov 2011 29 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

6,178.000 NHIL Local 18.600000 0.00 83.40 0.00 114,994.201.000000

Base 18.600000 0.00 83.40 0.00 114,994.20

21987A209 Total

100.42 0.000.007,439.000 Local 139,417.62

Base 0.00 100.42 0.00 139,417.62

COMMON STOCK USD.0121988R102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CORPORATE EXECUTIVE BOARD CO

3,100.000 NHIH Local 37.977200 0.00 31.00 0.00 117,760.321.000000

Base 37.977200 0.00 31.00 0.00 117,760.32

REIT USD.0122002T108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORPORATE OFFICE PROPERTIES

900.000 NHDG Local 21.780000 0.00 0.00 0.00 19,602.001.000000

Base 21.780000 0.00 0.00 0.00 19,602.00

11 Nov 2011 16 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,720.000 NHDU Local 23.690400 0.00 23.60 0.00 111,842.291.000000

Base 23.690400 0.00 23.60 0.00 111,842.29

14 Nov 2011 17 Nov 2011 USD/DTC 0.02LIQUIDNETINC

1,700.000 NHDU Local 23.325000 0.00 34.00 0.00 39,686.501.000000

Base 23.325000 0.00 34.00 0.00 39,686.50

14 Nov 2011 17 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,050.000 NHDU Local 23.160200 0.00 10.25 0.00 47,488.661.000000

Base 23.160200 0.00 10.25 0.00 47,488.66

30 Dec 2011 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,959.000 NHEX Local 21.494100 0.00 268.77 0.00 192,834.411.000000

Base 21.494100 0.00 268.77 0.00 192,834.41
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22002T108 Total

336.62 0.000.0018,329.000 Local 411,453.86

Base 0.00 336.62 0.00 411,453.86

COMMON STOCK USD.0122025Y407 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORRECTIONS CORP OF AMERICA

1,900.000 NHDG Local 22.690000 0.00 0.00 0.00 43,111.001.000000

Base 22.690000 0.00 0.00 0.00 43,111.00

COMMON STOCK221006109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCORVEL CORP

100.000 NHIH Local 49.430000 0.00 1.00 0.00 4,944.001.000000

Base 49.430000 0.00 1.00 0.00 4,944.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 49.248000 0.00 5.00 0.00 24,629.001.000000

Base 49.248000 0.00 5.00 0.00 24,629.00

221006109 Total

6.00 0.000.00600.000 Local 29,573.00

Base 0.00 6.00 0.00 29,573.00

COMMON STOCK USD.01221485105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCOST PLUS INC/CALIFORNIA

1,700.000 NHIH Local 7.874700 0.00 17.00 0.00 13,403.991.000000

Base 7.874700 0.00 17.00 0.00 13,403.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 6.081900 0.00 8.00 0.00 9,739.041.000000

Base 6.081900 0.00 8.00 0.00 9,739.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 6.800000 0.00 0.00 0.00 10,880.001.000000

Base 6.800000 0.00 0.00 0.00 10,880.00
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221485105 Total

25.00 0.000.004,900.000 Local 34,023.03

Base 0.00 25.00 0.00 34,023.03

COMMON STOCK22160K105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOSTCO WHOLESALE CORP

3,800.000 NHIH Local 83.450000 0.00 0.00 0.00 317,110.001.000000

Base 83.450000 0.00 0.00 0.00 317,110.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 82.235000 0.00 3.00 0.00 16,450.001.000000

Base 82.235000 0.00 3.00 0.00 16,450.00

22160K105 Total

3.00 0.000.004,000.000 Local 333,560.00

Base 0.00 3.00 0.00 333,560.00

COMMON STOCK USD.0122160N109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COSTAR GROUP INC

2,300.000 NHIH Local 63.841300 0.00 23.00 0.00 146,857.991.000000

Base 63.841300 0.00 23.00 0.00 146,857.99

COMMON STOCK USD1.222660102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COURIER CORP

500.000 NHIH Local 10.442000 0.00 5.00 0.00 5,226.001.000000

Base 10.442000 0.00 5.00 0.00 5,226.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

400.000 NHIH Local 10.382500 0.00 4.00 0.00 4,157.001.000000

Base 10.382500 0.00 4.00 0.00 4,157.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 6.239500 0.00 11.50 0.00 14,362.351.000000

Base 6.239500 0.00 11.50 0.00 14,362.35
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 7.230000 0.00 0.00 0.00 16,629.001.000000

Base 7.230000 0.00 0.00 0.00 16,629.00

222660102 Total

20.50 0.000.005,500.000 Local 40,374.35

Base 0.00 20.50 0.00 40,374.35

REIT USD1.222795106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COUSINS PROPERTIES INC

1,800.000 NHIH Local 6.314900 0.00 18.00 0.00 11,384.821.000000

Base 6.314900 0.00 18.00 0.00 11,384.82

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 6.323000 0.00 5.00 0.00 3,166.501.000000

Base 6.323000 0.00 5.00 0.00 3,166.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,800.000 NHIH Local 6.371900 0.00 58.00 0.00 37,015.021.000000

Base 6.371900 0.00 58.00 0.00 37,015.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,500.000 NHDG Local 5.402100 0.00 102.50 0.00 110,845.551.000000

Base 5.402100 0.00 102.50 0.00 110,845.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,500.000 NHHZ Local 5.740000 0.00 0.00 0.00 117,670.001.000000

Base 5.740000 0.00 0.00 0.00 117,670.00

222795106 Total

183.50 0.000.0049,100.000 Local 280,081.89

Base 0.00 183.50 0.00 280,081.89
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COMMON STOCK USD.122282E102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOVANTA HOLDING CORP

3,000.000 NHDG Local 15.190000 0.00 0.00 0.00 45,570.001.000000

Base 15.190000 0.00 0.00 0.00 45,570.00

COMMON STOCK USD.0122284P105 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)COVENANT TRANSPORT GRP CL A

1,800.000 NHDG Local 3.321700 0.00 9.00 0.00 5,988.061.000000

Base 3.321700 0.00 9.00 0.00 5,988.06

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 3.010000 0.00 0.00 0.00 5,418.001.000000

Base 3.010000 0.00 0.00 0.00 5,418.00

22284P105 Total

9.00 0.000.003,600.000 Local 11,406.06

Base 0.00 9.00 0.00 11,406.06

COMMON STOCK USD.01222862104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOVENTRY HEALTH CARE INC

2,700.000 NHDG Local 28.810000 0.00 0.00 0.00 77,787.001.000000

Base 28.810000 0.00 0.00 0.00 77,787.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 32.400000 0.00 0.00 0.00 42,120.001.000000

Base 32.400000 0.00 0.00 0.00 42,120.00

222862104 Total

0.00 0.000.004,000.000 Local 119,907.00

Base 0.00 0.00 0.00 119,907.00

COMMON STOCK USD.01223622101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COWEN GROUP INC CLASS A

5,000.000 NHIH Local 2.636000 0.00 50.00 0.00 13,230.001.000000

Base 2.636000 0.00 50.00 0.00 13,230.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 2.610000 0.00 2.00 0.00 524.001.000000

Base 2.610000 0.00 2.00 0.00 524.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 2.671000 0.00 8.00 0.00 2,144.801.000000

Base 2.671000 0.00 8.00 0.00 2,144.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,100.000 NHDG Local 2.580000 0.00 75.50 0.00 39,033.501.000000

Base 2.580000 0.00 75.50 0.00 39,033.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,100.000 NHHZ Local 2.900000 0.00 0.00 0.00 43,790.001.000000

Base 2.900000 0.00 0.00 0.00 43,790.00

223622101 Total

135.50 0.000.0036,200.000 Local 98,722.30

Base 0.00 135.50 0.00 98,722.30

COMMON STOCK USD.0122410J106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CRACKER BARREL OLD COUNTRY

400.000 NHIH Local 45.878800 0.00 4.00 0.00 18,355.521.000000

Base 45.878800 0.00 4.00 0.00 18,355.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 45.756900 0.00 16.00 0.00 73,227.041.000000

Base 45.756900 0.00 16.00 0.00 73,227.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 39.492000 0.00 1.50 0.00 11,849.101.000000

Base 39.492000 0.00 1.50 0.00 11,849.10
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHZ Local 41.880000 0.00 0.00 0.00 12,564.001.000000

Base 41.880000 0.00 0.00 0.00 12,564.00

22410J106 Total

21.50 0.000.002,600.000 Local 115,995.66

Base 0.00 21.50 0.00 115,995.66

COMMON STOCK224122101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CRAFT BREWERS ALLIANCE INC

100.000 NHIH Local 6.405000 0.00 1.00 0.00 641.501.000000

Base 6.405000 0.00 1.00 0.00 641.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 6.505000 0.00 8.00 0.00 5,212.001.000000

Base 6.505000 0.00 8.00 0.00 5,212.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 5.346700 0.00 7.50 0.00 8,027.551.000000

Base 5.346700 0.00 7.50 0.00 8,027.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 6.080000 0.00 0.00 0.00 9,120.001.000000

Base 6.080000 0.00 0.00 0.00 9,120.00

224122101 Total

16.50 0.000.003,900.000 Local 23,001.05

Base 0.00 16.50 0.00 23,001.05

COMMON STOCK USD1.224399105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCRANE CO

1,100.000 NHDG Local 35.690000 0.00 0.00 0.00 39,259.001.000000

Base 35.690000 0.00 0.00 0.00 39,259.00
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COMMON STOCK USD1.224633107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCRAWFORD + CO   CL B

600.000 NHIH Local 6.610000 0.00 6.00 0.00 3,972.001.000000

Base 6.610000 0.00 6.00 0.00 3,972.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 6.770000 0.00 2.00 0.00 1,356.001.000000

Base 6.770000 0.00 2.00 0.00 1,356.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,500.000 NHIH Local 6.620400 0.00 15.00 0.00 9,945.601.000000

Base 6.620400 0.00 15.00 0.00 9,945.60

224633107 Total

23.00 0.000.002,300.000 Local 15,273.60

Base 0.00 23.00 0.00 15,273.60

COMMON STOCK USD.01225223304 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CRAY INC

3,200.000 NHIH Local 6.090200 0.00 32.00 0.00 19,520.641.000000

Base 6.090200 0.00 32.00 0.00 19,520.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 6.040000 0.00 1.00 0.00 605.001.000000

Base 6.040000 0.00 1.00 0.00 605.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,100.000 NHDG Local 5.231200 0.00 40.50 0.00 42,413.221.000000

Base 5.231200 0.00 40.50 0.00 42,413.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,100.000 NHHZ Local 5.980000 0.00 0.00 0.00 48,438.001.000000

Base 5.980000 0.00 0.00 0.00 48,438.00
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225223304 Total

73.50 0.000.0019,500.000 Local 110,976.86

Base 0.00 73.50 0.00 110,976.86

COMMON STOCK USD.01225310101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CREDIT ACCEPTANCE CORP

600.000 NHIH Local 81.198300 0.00 6.00 0.00 48,724.981.000000

Base 81.198300 0.00 6.00 0.00 48,724.98

COMMON STOCK225447101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCREE INC

1,800.000 NHDG Local 25.980000 0.00 0.00 0.00 46,764.001.000000

Base 25.980000 0.00 0.00 0.00 46,764.00

05 Oct 2011 11 Oct 2011 USD/DTC 0.02ABEL NOSER CORPORATION

9,404.000 NHIB Local 25.531000 0.00 188.08 0.00 240,281.601.000000

Base 25.531000 0.00 188.08 0.00 240,281.60

21 Oct 2011 26 Oct 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

8,324.000 NHIB Local 24.565200 0.00 249.72 0.00 204,730.441.000000

Base 24.565200 0.00 249.72 0.00 204,730.44

225447101 Total

437.80 0.000.0019,528.000 Local 491,776.04

Base 0.00 437.80 0.00 491,776.04

REIT USD.01226553105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CREXUS INVESTMENT CORP

1,000.000 NHIH Local 9.747800 0.00 10.00 0.00 9,757.801.000000

Base 9.747800 0.00 10.00 0.00 9,757.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 9.740000 0.00 10.00 0.00 9,750.001.000000

Base 9.740000 0.00 10.00 0.00 9,750.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 9.760500 0.00 31.00 0.00 30,288.551.000000

Base 9.760500 0.00 31.00 0.00 30,288.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,800.000 NHDG Local 8.324500 0.00 64.00 0.00 106,617.601.000000

Base 8.324500 0.00 64.00 0.00 106,617.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,800.000 NHHZ Local 8.920000 0.00 0.00 0.00 114,176.001.000000

Base 8.920000 0.00 0.00 0.00 114,176.00

226553105 Total

115.00 0.000.0030,700.000 Local 270,589.95

Base 0.00 115.00 0.00 270,589.95

COMMON STOCK22662K207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CRIMSON EXPLORATION INC

600.000 NHIH Local 2.800800 0.00 6.00 0.00 1,686.481.000000

Base 2.800800 0.00 6.00 0.00 1,686.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 2.810000 0.00 3.00 0.00 846.001.000000

Base 2.810000 0.00 3.00 0.00 846.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 2.802700 0.00 11.00 0.00 3,093.971.000000

Base 2.802700 0.00 11.00 0.00 3,093.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 2.125300 0.00 24.00 0.00 10,225.441.000000

Base 2.125300 0.00 24.00 0.00 10,225.44
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 2.460000 0.00 0.00 0.00 11,808.001.000000

Base 2.460000 0.00 0.00 0.00 11,808.00

22662K207 Total

44.00 0.000.0011,600.000 Local 27,659.89

Base 0.00 44.00 0.00 27,659.89

COMMON STOCK227046109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CROCS INC

7,600.000 NHIH Local 17.245600 0.00 76.00 0.00 131,142.561.000000

Base 17.245600 0.00 76.00 0.00 131,142.56

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

600.000 NHIH Local 14.827600 0.00 0.00 0.00 8,896.561.000000

Base 14.827600 0.00 0.00 0.00 8,896.56

227046109 Total

76.00 0.000.008,200.000 Local 140,039.12

Base 0.00 76.00 0.00 140,039.12

COMMON STOCK USD1.227478104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AT CROSS CO CL A

900.000 NHIH Local 11.207800 0.00 9.00 0.00 10,096.021.000000

Base 11.207800 0.00 9.00 0.00 10,096.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 11.074000 0.00 2.50 0.00 5,539.501.000000

Base 11.074000 0.00 2.50 0.00 5,539.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHZ Local 12.310000 0.00 0.00 0.00 6,155.001.000000

Base 12.310000 0.00 0.00 0.00 6,155.00
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227478104 Total

11.50 0.000.001,900.000 Local 21,790.52

Base 0.00 11.50 0.00 21,790.52

COMMON STOCK227483104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CROSS COUNTRY HEALTHCARE INC

600.000 NHIH Local 5.812500 0.00 6.00 0.00 3,493.501.000000

Base 5.812500 0.00 6.00 0.00 3,493.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,900.000 NHIH Local 5.874500 0.00 19.00 0.00 11,180.551.000000

Base 5.874500 0.00 19.00 0.00 11,180.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 3.983600 0.00 31.00 0.00 24,729.321.000000

Base 3.983600 0.00 31.00 0.00 24,729.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 4.300000 0.00 0.00 0.00 26,660.001.000000

Base 4.300000 0.00 0.00 0.00 26,660.00

227483104 Total

56.00 0.000.0014,900.000 Local 66,063.37

Base 0.00 56.00 0.00 66,063.37

COMMON STOCK USD.0122765Y104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CROSSTEX ENERGY INC

1,300.000 NHIH Local 12.567300 0.00 13.00 0.00 16,350.491.000000

Base 12.567300 0.00 13.00 0.00 16,350.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 12.395000 0.00 6.00 0.00 7,443.001.000000

Base 12.395000 0.00 6.00 0.00 7,443.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 12.552100 0.00 17.00 0.00 21,355.571.000000

Base 12.552100 0.00 17.00 0.00 21,355.57

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 11.851000 0.00 5.00 0.00 11,856.001.000000

Base 11.851000 0.00 5.00 0.00 11,856.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 13.460000 0.00 0.00 0.00 13,460.001.000000

Base 13.460000 0.00 0.00 0.00 13,460.00

22765Y104 Total

41.00 0.000.005,600.000 Local 70,465.06

Base 0.00 41.00 0.00 70,465.06

COMMON STOCK USD.01228411104 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)CROWN MEDIA HOLDINGS CLASS A

6,200.000 NHDG Local 1.285100 0.00 31.00 0.00 7,998.621.000000

Base 1.285100 0.00 31.00 0.00 7,998.62

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 1.350000 0.00 0.00 0.00 8,370.001.000000

Base 1.350000 0.00 0.00 0.00 8,370.00

228411104 Total

31.00 0.000.0012,400.000 Local 16,368.62

Base 0.00 31.00 0.00 16,368.62

COMMON STOCK USD.01228903100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CRYOLIFE INC

1,000.000 NHIH Local 4.723300 0.00 10.00 0.00 4,733.301.000000

Base 4.723300 0.00 10.00 0.00 4,733.30
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 4.715000 0.00 4.00 0.00 1,890.001.000000

Base 4.715000 0.00 4.00 0.00 1,890.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 4.663200 0.00 11.00 0.00 5,140.521.000000

Base 4.663200 0.00 11.00 0.00 5,140.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 4.423900 0.00 28.00 0.00 24,801.841.000000

Base 4.423900 0.00 28.00 0.00 24,801.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHZ Local 4.490000 0.00 0.00 0.00 25,144.001.000000

Base 4.490000 0.00 0.00 0.00 25,144.00

228903100 Total

53.00 0.000.0013,700.000 Local 61,709.66

Base 0.00 53.00 0.00 61,709.66

REIT USD.01229663109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CUBESMART

800.000 NHIH Local 9.544400 0.00 8.00 0.00 7,643.521.000000

Base 9.544400 0.00 8.00 0.00 7,643.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 9.531000 0.00 5.00 0.00 4,770.501.000000

Base 9.531000 0.00 5.00 0.00 4,770.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,600.000 NHIH Local 9.603600 0.00 76.00 0.00 73,063.361.000000

Base 9.603600 0.00 76.00 0.00 73,063.36
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16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

2,200.000 NHIH Local 10.267600 0.00 0.00 0.00 22,588.721.000000

Base 10.267600 0.00 0.00 0.00 22,588.72

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

22,400.000 NHDG Local 7.963500 0.00 112.00 0.00 178,494.401.000000

Base 7.963500 0.00 112.00 0.00 178,494.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

22,400.000 NHHZ Local 8.420000 0.00 0.00 0.00 188,608.001.000000

Base 8.420000 0.00 0.00 0.00 188,608.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

9,100.000 NHHZ Local 10.254300 0.00 136.50 0.00 93,450.631.000000

Base 10.254300 0.00 136.50 0.00 93,450.63

229663109 Total

337.50 0.000.0065,000.000 Local 568,619.13

Base 0.00 337.50 0.00 568,619.13

COMMON STOCK NPV229669106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CUBIC CORP

200.000 NHIH Local 47.615000 0.00 2.00 0.00 9,525.001.000000

Base 47.615000 0.00 2.00 0.00 9,525.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 47.358600 0.00 12.00 0.00 56,842.321.000000

Base 47.358600 0.00 12.00 0.00 56,842.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 38.735900 0.00 10.00 0.00 77,481.801.000000

Base 38.735900 0.00 10.00 0.00 77,481.80
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 43.280000 0.00 0.00 0.00 86,560.001.000000

Base 43.280000 0.00 0.00 0.00 86,560.00

229669106 Total

24.00 0.000.005,400.000 Local 230,409.12

Base 0.00 24.00 0.00 230,409.12

COMMON STOCK229678107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CUBIST PHARMACEUTICALS INC

1,417.000 NHIH Local 36.734001 0.00 14.17 0.00 52,066.251.000000

Base 36.734001 0.00 14.17 0.00 52,066.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 36.786700 0.00 3.00 0.00 11,039.011.000000

Base 36.786700 0.00 3.00 0.00 11,039.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,583.000 NHIH Local 36.879300 0.00 35.83 0.00 132,174.361.000000

Base 36.879300 0.00 35.83 0.00 132,174.36

11 Nov 2011 16 Nov 2011 USD/DTC 0.02LIQUIDNETINC

170.000 NHDU Local 36.419600 0.00 3.40 0.00 6,194.731.000000

Base 36.419600 0.00 3.40 0.00 6,194.73

11 Nov 2011 16 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,220.000 NHDU Local 36.588100 0.00 11.10 0.00 81,236.681.000000

Base 36.588100 0.00 11.10 0.00 81,236.68

14 Nov 2011 17 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,450.000 NHDU Local 36.487200 0.00 17.25 0.00 125,898.091.000000

Base 36.487200 0.00 17.25 0.00 125,898.09
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15 Nov 2011 18 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,080.000 NHDU Local 36.807600 0.00 10.40 0.00 76,570.211.000000

Base 36.807600 0.00 10.40 0.00 76,570.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

480.000 NHDU Local 36.891300 0.00 2.40 0.00 17,710.221.000000

Base 36.891300 0.00 2.40 0.00 17,710.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.02LIQUIDNETINC

540.000 NHDU Local 37.126300 0.00 10.80 0.00 20,059.001.000000

Base 37.126300 0.00 10.80 0.00 20,059.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

790.000 NHDU Local 37.528800 0.00 23.70 0.00 29,671.451.000000

Base 37.528800 0.00 23.70 0.00 29,671.45

229678107 Total

132.05 0.000.0015,030.000 Local 552,620.00

Base 0.00 132.05 0.00 552,620.00

COMMON STOCK USD.01229899109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCULLEN/FROST BANKERS INC

1,200.000 NHDG Local 45.860000 0.00 0.00 0.00 55,032.001.000000

Base 45.860000 0.00 0.00 0.00 55,032.00

COMMON STOCK USD2.5231021106 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSCUMMINS INC

390.000 NHDM Local 94.285800 0.00 5.85 0.00 36,777.311.000000

Base 94.285800 0.00 5.85 0.00 36,777.31

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHIH Local 99.410000 0.00 0.00 0.00 188,879.001.000000

Base 99.410000 0.00 0.00 0.00 188,879.00
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14 Nov 2011 17 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,713.000 NHEZ Local 99.365100 0.00 231.39 0.00 766,634.411.000000

Base 99.365100 0.00 231.39 0.00 766,634.41

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 86.910000 0.00 4.50 0.00 26,077.501.000000

Base 86.910000 0.00 4.50 0.00 26,077.50

231021106 Total

241.74 0.000.0010,303.000 Local 1,018,368.22

Base 0.00 241.74 0.00 1,018,368.22

COMMON STOCK USD.01231082108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCUMULUS MEDIA INC CL A

3,400.000 NHIH Local 2.893100 0.00 34.00 0.00 9,870.541.000000

Base 2.893100 0.00 34.00 0.00 9,870.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 2.605300 0.00 34.50 0.00 18,011.071.000000

Base 2.605300 0.00 34.50 0.00 18,011.07

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 2.770000 0.00 0.00 0.00 19,113.001.000000

Base 2.770000 0.00 0.00 0.00 19,113.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,300.000 NHHZ Local 3.080300 0.00 49.50 0.00 10,214.491.000000

Base 3.080300 0.00 49.50 0.00 10,214.49

231082108 Total

118.00 0.000.0020,500.000 Local 57,209.10

Base 0.00 118.00 0.00 57,209.10
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COMMON STOCK USD.01231269101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCURIS INC

400.000 NHIH Local 3.755000 0.00 4.00 0.00 1,506.001.000000

Base 3.755000 0.00 4.00 0.00 1,506.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

6,400.000 NHIH Local 3.756600 0.00 64.00 0.00 24,106.241.000000

Base 3.756600 0.00 64.00 0.00 24,106.24

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 2.997400 0.00 25.50 0.00 15,312.241.000000

Base 2.997400 0.00 25.50 0.00 15,312.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 3.300000 0.00 0.00 0.00 16,830.001.000000

Base 3.300000 0.00 0.00 0.00 16,830.00

231269101 Total

93.50 0.000.0017,000.000 Local 57,754.48

Base 0.00 93.50 0.00 57,754.48

COMMON STOCK USD1.231561101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CURTISS WRIGHT CORP

4,100.000 NHIH Local 32.638000 0.00 41.00 0.00 133,856.801.000000

Base 32.638000 0.00 41.00 0.00 133,856.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,500.000 NHDG Local 27.349300 0.00 52.50 0.00 287,220.151.000000

Base 27.349300 0.00 52.50 0.00 287,220.15

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,500.000 NHHZ Local 30.710000 0.00 0.00 0.00 322,455.001.000000

Base 30.710000 0.00 0.00 0.00 322,455.00
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17 Nov 2011 22 Nov 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

5,550.000 NHDX Local 32.367800 0.00 166.50 0.00 179,807.791.000000

Base 32.367800 0.00 166.50 0.00 179,807.79

18 Nov 2011 23 Nov 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

5,250.000 NHDX Local 32.453600 0.00 157.50 0.00 170,538.901.000000

Base 32.453600 0.00 157.50 0.00 170,538.90

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 33.700000 0.00 3.00 0.00 6,743.001.000000

Base 33.700000 0.00 3.00 0.00 6,743.00

231561101 Total

420.50 0.000.0036,100.000 Local 1,100,621.64

Base 0.00 420.50 0.00 1,100,621.64

COMMON STOCK USD.0123251P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CYBERONICS INC

640.000 NHIH Local 28.925406 0.00 6.40 0.00 18,518.661.000000

Base 28.925406 0.00 6.40 0.00 18,518.66

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,860.000 NHIH Local 29.022700 0.00 18.60 0.00 54,000.821.000000

Base 29.022700 0.00 18.60 0.00 54,000.82

15 Nov 2011 18 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

2,770.000 NHHO Local 29.077700 0.00 55.40 0.00 80,600.631.000000

Base 29.077700 0.00 55.40 0.00 80,600.63

16 Nov 2011 21 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

1,640.000 NHHO Local 29.145800 0.00 32.80 0.00 47,831.911.000000

Base 29.145800 0.00 32.80 0.00 47,831.91
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17 Nov 2011 22 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

3,990.000 NHHO Local 29.254700 0.00 79.80 0.00 116,806.051.000000

Base 29.254700 0.00 79.80 0.00 116,806.05

18 Nov 2011 23 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

1,970.000 NHHO Local 30.314300 0.00 39.40 0.00 59,758.571.000000

Base 30.314300 0.00 39.40 0.00 59,758.57

21 Nov 2011 25 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

1,450.000 NHHO Local 30.011200 0.00 29.00 0.00 43,545.241.000000

Base 30.011200 0.00 29.00 0.00 43,545.24

22 Nov 2011 28 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

1,410.000 NHHO Local 30.109400 0.00 28.20 0.00 42,482.451.000000

Base 30.109400 0.00 28.20 0.00 42,482.45

23 Nov 2011 29 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

2,240.000 NHHO Local 29.789400 0.00 44.80 0.00 66,773.061.000000

Base 29.789400 0.00 44.80 0.00 66,773.06

05 Dec 2011 08 Dec 2011 USD/DTC 0.02INSTINET

1,120.000 NHHO Local 30.864100 0.00 22.40 0.00 34,590.191.000000

Base 30.864100 0.00 22.40 0.00 34,590.19

23251P102 Total

356.80 0.000.0019,090.000 Local 564,907.58

Base 0.00 356.80 0.00 564,907.58

COMMON STOCK232572107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CYMER INC

2,700.000 NHIH Local 45.226300 0.00 27.00 0.00 122,138.011.000000

Base 45.226300 0.00 27.00 0.00 122,138.01
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 38.870300 0.00 25.50 0.00 198,264.031.000000

Base 38.870300 0.00 25.50 0.00 198,264.03

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 43.430000 0.00 0.00 0.00 221,493.001.000000

Base 43.430000 0.00 0.00 0.00 221,493.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 49.750000 0.00 1.50 0.00 4,976.501.000000

Base 49.750000 0.00 1.50 0.00 4,976.50

232572107 Total

54.00 0.000.0013,000.000 Local 546,871.54

Base 0.00 54.00 0.00 546,871.54

COMMON STOCK232577205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CYNOSURE INC A

900.000 NHIH Local 12.380000 0.00 9.00 0.00 11,151.001.000000

Base 12.380000 0.00 9.00 0.00 11,151.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 10.505400 0.00 10.50 0.00 22,071.841.000000

Base 10.505400 0.00 10.50 0.00 22,071.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 12.050000 0.00 0.00 0.00 25,305.001.000000

Base 12.050000 0.00 0.00 0.00 25,305.00

232577205 Total

19.50 0.000.005,100.000 Local 58,527.84

Base 0.00 19.50 0.00 58,527.84



Prepared by State StreetPage 831

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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.01232820100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCYTEC INDUSTRIES INC

1,100.000 NHDG Local 35.140000 0.00 0.00 0.00 38,654.001.000000

Base 35.140000 0.00 0.00 0.00 38,654.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,964.000 NHEX Local 44.069000 0.00 58.92 0.00 86,610.441.000000

Base 44.069000 0.00 58.92 0.00 86,610.44

232820100 Total

58.92 0.000.003,064.000 Local 125,264.44

Base 0.00 58.92 0.00 125,264.44

COMMON STOCK23283K105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCYTORI THERAPEUTICS INC

4,400.000 NHIH Local 2.785000 0.00 44.00 0.00 12,298.001.000000

Base 2.785000 0.00 44.00 0.00 12,298.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 2.730300 0.00 15.00 0.00 8,205.901.000000

Base 2.730300 0.00 15.00 0.00 8,205.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 2.900000 0.00 0.00 0.00 8,700.001.000000

Base 2.900000 0.00 0.00 0.00 8,700.00

23283K105 Total

59.00 0.000.0010,400.000 Local 29,203.90

Base 0.00 59.00 0.00 29,203.90

REIT USD.01233153105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DCT INDUSTRIAL TRUST INC

6,500.000 NHIH Local 4.736500 0.00 65.00 0.00 30,852.251.000000

Base 4.736500 0.00 65.00 0.00 30,852.25
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,351.000 NHIH Local 4.745900 0.00 13.51 0.00 6,425.221.000000

Base 4.745900 0.00 13.51 0.00 6,425.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

14,049.000 NHIH Local 4.754600 0.00 140.49 0.00 66,937.871.000000

Base 4.754600 0.00 140.49 0.00 66,937.87

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

56,400.000 NHDG Local 4.033700 0.00 282.00 0.00 227,782.681.000000

Base 4.033700 0.00 282.00 0.00 227,782.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

56,400.000 NHHZ Local 4.270000 0.00 0.00 0.00 240,828.001.000000

Base 4.270000 0.00 0.00 0.00 240,828.00

233153105 Total

501.00 0.000.00134,700.000 Local 572,826.02

Base 0.00 501.00 0.00 572,826.02

COMMON STOCK233162502 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DDI CORP

100.000 NHIH Local 8.940000 0.00 1.00 0.00 895.001.000000

Base 8.940000 0.00 1.00 0.00 895.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 8.948400 0.00 13.00 0.00 11,645.921.000000

Base 8.948400 0.00 13.00 0.00 11,645.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 7.330400 0.00 10.50 0.00 15,404.341.000000

Base 7.330400 0.00 10.50 0.00 15,404.34
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 8.100000 0.00 0.00 0.00 17,010.001.000000

Base 8.100000 0.00 0.00 0.00 17,010.00

233162502 Total

24.50 0.000.005,600.000 Local 44,955.26

Base 0.00 24.50 0.00 44,955.26

REIT USD.123317H102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDDR CORP

3,700.000 NHDG Local 10.900000 0.00 0.00 0.00 40,330.001.000000

Base 10.900000 0.00 0.00 0.00 40,330.00

COMMON STOCK23324T107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DFC GLOBAL CORP

2,900.000 NHIH Local 18.581700 0.00 29.00 0.00 53,915.931.000000

Base 18.581700 0.00 29.00 0.00 53,915.93

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 18.562500 0.00 10.00 0.00 18,572.501.000000

Base 18.562500 0.00 10.00 0.00 18,572.50

23324T107 Total

39.00 0.000.003,900.000 Local 72,488.43

Base 0.00 39.00 0.00 72,488.43

COMMON STOCK23326R109 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)DG FASTCHANNEL INC

1,500.000 NHDG Local 16.038300 0.00 7.50 0.00 24,064.951.000000

Base 16.038300 0.00 7.50 0.00 24,064.95

COMMON STOCK USD.01233293109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDPL INC

2,000.000 NHDG Local 30.140000 0.00 0.00 0.00 60,280.001.000000

Base 30.140000 0.00 0.00 0.00 60,280.00



Prepared by State StreetPage 834

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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.0123331A109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDR HORTON INC

4,200.000 NHDG Local 9.040000 0.00 0.00 0.00 37,968.001.000000

Base 9.040000 0.00 0.00 0.00 37,968.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 11.280000 0.00 0.00 0.00 28,200.001.000000

Base 11.280000 0.00 0.00 0.00 28,200.00

23331A109 Total

0.00 0.000.006,700.000 Local 66,168.00

Base 0.00 0.00 0.00 66,168.00

COMMON STOCK USD.01233326107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDST SYSTEMS INC

500.000 NHDG Local 43.830000 0.00 0.00 0.00 21,915.001.000000

Base 43.830000 0.00 0.00 0.00 21,915.00

COMMON STOCK23332B106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DSP GROUP INC

2,100.000 NHIH Local 6.241700 0.00 21.00 0.00 13,128.571.000000

Base 6.241700 0.00 21.00 0.00 13,128.57

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 5.945800 0.00 26.00 0.00 30,944.161.000000

Base 5.945800 0.00 26.00 0.00 30,944.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 5.880000 0.00 0.00 0.00 30,576.001.000000

Base 5.880000 0.00 0.00 0.00 30,576.00

23332B106 Total

47.00 0.000.0012,500.000 Local 74,648.73

Base 0.00 47.00 0.00 74,648.73
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COMMON STOCK NPV233331107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDTE ENERGY COMPANY

3,100.000 NHDG Local 49.020000 0.00 0.00 0.00 151,962.001.000000

Base 49.020000 0.00 0.00 0.00 151,962.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 51.650000 0.00 0.00 0.00 72,310.001.000000

Base 51.650000 0.00 0.00 0.00 72,310.00

233331107 Total

0.00 0.000.004,500.000 Local 224,272.00

Base 0.00 0.00 0.00 224,272.00

COMMON STOCK NPV23334L102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDSW INC CLASS A

480.000 NHDG Local 46.180000 0.00 0.00 0.00 22,166.401.000000

Base 46.180000 0.00 0.00 0.00 22,166.40

COMMON STOCK23335C101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DTS INC

200.000 NHIH Local 27.825000 0.00 2.00 0.00 5,567.001.000000

Base 27.825000 0.00 2.00 0.00 5,567.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 27.863200 0.00 14.00 0.00 39,022.481.000000

Base 27.863200 0.00 14.00 0.00 39,022.48

23335C101 Total

16.00 0.000.001,600.000 Local 44,589.48

Base 0.00 16.00 0.00 44,589.48

COMMON STOCK USD.01233377407 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DXP ENTERPRISES INC

600.000 NHIH Local 27.880800 0.00 6.00 0.00 16,734.481.000000

Base 27.880800 0.00 6.00 0.00 16,734.48
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 27.752500 0.00 2.00 0.00 5,552.501.000000

Base 27.752500 0.00 2.00 0.00 5,552.50

233377407 Total

8.00 0.000.00800.000 Local 22,286.98

Base 0.00 8.00 0.00 22,286.98

23399F925 08 Nov 2011 08 Nov 2011 USD/BOSCAPITAL CALLDLJ MERCHANT BANKING PART III

1.000 NHEL Local 7,707.210000 0.00 0.00 0.00 7,707.211.000000

Base 7,707.210000 0.00 0.00 0.00 7,707.21

23399X983 09 Dec 2011 09 Dec 2011 USD/BOSCAPITAL CALLDLJ REAL ESTATE CAPITAL II LP

268,281.000 NHEJ Local 1.000000 0.00 0.00 0.00 268,281.001.000000

Base 1.000000 0.00 0.00 0.00 268,281.00

COMMON STOCK NPV234264109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DAKTRONICS INC

135.000 NHIH Local 9.818100 0.00 1.35 0.00 1,326.791.000000

Base 9.818100 0.00 1.35 0.00 1,326.79

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 9.820000 0.00 1.00 0.00 983.001.000000

Base 9.820000 0.00 1.00 0.00 983.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,865.000 NHIH Local 9.965900 0.00 28.65 0.00 28,580.951.000000

Base 9.965900 0.00 28.65 0.00 28,580.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 8.378100 0.00 31.00 0.00 51,975.221.000000

Base 8.378100 0.00 31.00 0.00 51,975.22



Prepared by State StreetPage 837

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 9.240000 0.00 0.00 0.00 57,288.001.000000

Base 9.240000 0.00 0.00 0.00 57,288.00

234264109 Total

62.00 0.000.0015,500.000 Local 140,153.96

Base 0.00 62.00 0.00 140,153.96

COMMON STOCK USD.01235825205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DANA HOLDING CORP

10,000.000 NHIH Local 13.825800 0.00 100.00 0.00 138,358.001.000000

Base 13.825800 0.00 100.00 0.00 138,358.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 13.610000 0.00 1.00 0.00 1,362.001.000000

Base 13.610000 0.00 1.00 0.00 1,362.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 13.759100 0.00 29.00 0.00 39,930.391.000000

Base 13.759100 0.00 29.00 0.00 39,930.39

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 10.122500 0.00 10.00 0.00 20,255.001.000000

Base 10.122500 0.00 10.00 0.00 20,255.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 12.480000 0.00 0.00 0.00 24,960.001.000000

Base 12.480000 0.00 0.00 0.00 24,960.00

235825205 Total

140.00 0.000.0017,000.000 Local 224,865.39

Base 0.00 140.00 0.00 224,865.39
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COMMON STOCK USD.01235851102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDANAHER CORP

5,100.000 NHIH Local 49.270000 0.00 0.00 0.00 251,277.001.000000

Base 49.270000 0.00 0.00 0.00 251,277.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

2,300.000 NHEY Local 48.543900 0.00 46.00 0.00 111,696.971.000000

Base 48.543900 0.00 46.00 0.00 111,696.97

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 46.340000 0.00 4.50 0.00 13,906.501.000000

Base 46.340000 0.00 4.50 0.00 13,906.50

235851102 Total

50.50 0.000.007,700.000 Local 376,880.47

Base 0.00 50.50 0.00 376,880.47

COMMON STOCK NPV237194105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDARDEN RESTAURANTS INC

1,200.000 NHIH Local 47.250000 0.00 0.00 0.00 56,700.001.000000

Base 47.250000 0.00 0.00 0.00 56,700.00

COMMON STOCK USD.01237266101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DARLING INTERNATIONAL INC

200.000 NHIH Local 14.322500 0.00 2.00 0.00 2,866.501.000000

Base 14.322500 0.00 2.00 0.00 2,866.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,400.000 NHIH Local 14.328500 0.00 34.00 0.00 48,750.901.000000

Base 14.328500 0.00 34.00 0.00 48,750.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,800.000 NHIH Local 14.283700 0.00 68.00 0.00 97,197.161.000000

Base 14.283700 0.00 68.00 0.00 97,197.16
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15 Nov 2011 18 Nov 2011 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.

2,200.000 NHDX Local 14.081000 0.00 66.00 0.00 31,044.201.000000

Base 14.081000 0.00 66.00 0.00 31,044.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

5,250.000 NHDX Local 14.231300 0.00 105.00 0.00 74,819.331.000000

Base 14.231300 0.00 105.00 0.00 74,819.33

17 Nov 2011 22 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

13,950.000 NHDX Local 13.943100 0.00 418.50 0.00 194,924.751.000000

Base 13.943100 0.00 418.50 0.00 194,924.75

18 Nov 2011 23 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

5,050.000 NHDX Local 13.955000 0.00 151.50 0.00 70,624.251.000000

Base 13.955000 0.00 151.50 0.00 70,624.25

21 Nov 2011 25 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

6,300.000 NHDX Local 13.627800 0.00 189.00 0.00 86,044.141.000000

Base 13.627800 0.00 189.00 0.00 86,044.14

22 Nov 2011 28 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

7,950.000 NHDX Local 13.627300 0.00 238.50 0.00 108,575.541.000000

Base 13.627300 0.00 238.50 0.00 108,575.54

23 Nov 2011 29 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

5,400.000 NHDX Local 13.271500 0.00 162.00 0.00 71,828.101.000000

Base 13.271500 0.00 162.00 0.00 71,828.10

25 Nov 2011 30 Nov 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

3,500.000 NHDX Local 12.850400 0.00 70.00 0.00 45,046.401.000000

Base 12.850400 0.00 70.00 0.00 45,046.40

28 Nov 2011 01 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

3,400.000 NHDX Local 13.277600 0.00 102.00 0.00 45,245.841.000000

Base 13.277600 0.00 102.00 0.00 45,245.84
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29 Nov 2011 02 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

5,300.000 NHDX Local 13.233800 0.00 159.00 0.00 70,298.141.000000

Base 13.233800 0.00 159.00 0.00 70,298.14

06 Dec 2011 09 Dec 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDX Local 13.911500 0.00 150.00 0.00 69,707.501.000000

Base 13.911500 0.00 150.00 0.00 69,707.50

07 Dec 2011 12 Dec 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

14,800.000 NHDX Local 13.841300 0.00 444.00 0.00 205,295.241.000000

Base 13.841300 0.00 444.00 0.00 205,295.24

08 Dec 2011 13 Dec 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDX Local 13.784500 0.00 225.00 0.00 103,608.751.000000

Base 13.784500 0.00 225.00 0.00 103,608.75

237266101 Total

2,584.50 0.000.0096,000.000 Local 1,325,876.74

Base 0.00 2,584.50 0.00 1,325,876.74

COMMON STOCK23918K108 19 Oct 2011 24 Oct 2011 USD/DTC 0.04LOOP CAPITAL MARKETSDAVITA INC

19,300.000 NHDZ Local 67.085200 0.00 772.00 0.00 1,295,516.361.000000

Base 67.085200 0.00 772.00 0.00 1,295,516.36

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHIH Local 73.830000 0.00 0.00 0.00 59,064.001.000000

Base 73.830000 0.00 0.00 0.00 59,064.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHDZ Local 77.246700 0.00 12.00 0.00 46,360.021.000000

Base 77.246700 0.00 12.00 0.00 46,360.02
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23918K108 Total

784.00 0.000.0020,700.000 Local 1,400,940.38

Base 0.00 784.00 0.00 1,400,940.38

COMMON STOCK239359102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CODAWSON GEOPHYSICAL CO

700.000 NHIH Local 34.074800 0.00 7.00 0.00 23,859.361.000000

Base 34.074800 0.00 7.00 0.00 23,859.36

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 22.543300 0.00 6.00 0.00 27,057.961.000000

Base 22.543300 0.00 6.00 0.00 27,057.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 28.290000 0.00 0.00 0.00 33,948.001.000000

Base 28.290000 0.00 0.00 0.00 33,948.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 36.410000 0.00 4.50 0.00 10,927.501.000000

Base 36.410000 0.00 4.50 0.00 10,927.50

239359102 Total

17.50 0.000.003,400.000 Local 95,792.82

Base 0.00 17.50 0.00 95,792.82

COMMON STOCK USD.01242309102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DEALERTRACK HOLDINGS INC

900.000 NHIH Local 25.869200 0.00 9.00 0.00 23,291.281.000000

Base 25.869200 0.00 9.00 0.00 23,291.28

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 25.889100 0.00 28.00 0.00 72,517.481.000000

Base 25.889100 0.00 28.00 0.00 72,517.48
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 14.760400 0.00 6.50 0.00 19,195.021.000000

Base 14.760400 0.00 6.50 0.00 19,195.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 17.100000 0.00 0.00 0.00 22,230.001.000000

Base 17.100000 0.00 0.00 0.00 22,230.00

242309102 Total

43.50 0.000.006,300.000 Local 137,233.78

Base 0.00 43.50 0.00 137,233.78

COMMON STOCK USD.01242370104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDEAN FOODS CO

3,400.000 NHDG Local 8.870000 0.00 0.00 0.00 30,158.001.000000

Base 8.870000 0.00 0.00 0.00 30,158.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIH Local 9.980000 0.00 0.00 0.00 15,968.001.000000

Base 9.980000 0.00 0.00 0.00 15,968.00

242370104 Total

0.00 0.000.005,000.000 Local 46,126.00

Base 0.00 0.00 0.00 46,126.00

COMMON STOCK USD.01243537107 08 Dec 2011 13 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCDECKERS OUTDOOR CORP

1,579.000 NHIB Local 100.906800 0.00 15.79 0.00 159,347.631.000000

Base 100.906800 0.00 15.79 0.00 159,347.63

COMMON STOCK USD1.244199105 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.DEERE + CO

300.000 NHEU Local 74.596700 0.00 4.50 0.00 22,383.511.000000

Base 74.596700 0.00 4.50 0.00 22,383.51
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHIH Local 74.700000 0.00 0.00 0.00 291,330.001.000000

Base 74.700000 0.00 0.00 0.00 291,330.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

380.000 NHDM Local 77.510300 0.00 5.70 0.00 29,459.611.000000

Base 77.510300 0.00 5.70 0.00 29,459.61

244199105 Total

10.20 0.000.004,580.000 Local 343,173.12

Base 0.00 10.20 0.00 343,173.12

COMMON STOCK USD.0124661P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DELCATH SYSTEMS INC

4,100.000 NHIH Local 3.134600 0.00 41.00 0.00 12,892.861.000000

Base 3.134600 0.00 41.00 0.00 12,892.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 3.110000 0.00 1.00 0.00 312.001.000000

Base 3.110000 0.00 1.00 0.00 312.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 3.140000 0.00 1.00 0.00 315.001.000000

Base 3.140000 0.00 1.00 0.00 315.00

24661P104 Total

43.00 0.000.004,300.000 Local 13,519.86

Base 0.00 43.00 0.00 13,519.86

COMMON STOCK USD.01246647101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCDELEK US HOLDINGS INC

1,300.000 NHIH Local 14.205800 0.00 13.00 0.00 18,480.541.000000

Base 14.205800 0.00 13.00 0.00 18,480.54
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 11.296400 0.00 16.50 0.00 37,294.621.000000

Base 11.296400 0.00 16.50 0.00 37,294.62

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 13.660000 0.00 0.00 0.00 45,078.001.000000

Base 13.660000 0.00 0.00 0.00 45,078.00

246647101 Total

29.50 0.000.007,900.000 Local 100,853.16

Base 0.00 29.50 0.00 100,853.16

COMMON STOCK USD.0124702R101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDELL INC

7,800.000 NHDG Local 14.150000 0.00 0.00 0.00 110,370.001.000000

Base 14.150000 0.00 0.00 0.00 110,370.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,500.000 NHIH Local 15.320000 0.00 0.00 0.00 206,820.001.000000

Base 15.320000 0.00 0.00 0.00 206,820.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHEU Local 14.920000 0.00 10.50 0.00 10,454.501.000000

Base 14.920000 0.00 10.50 0.00 10,454.50

24702R101 Total

10.50 0.000.0022,000.000 Local 327,644.50

Base 0.00 10.50 0.00 327,644.50

COMMON STOCK USD.01247131105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DELPHI FINANCIAL GROUP CL A

4,300.000 NHIH Local 27.117100 0.00 43.00 0.00 116,646.531.000000

Base 27.117100 0.00 43.00 0.00 116,646.53
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,900.000 NHDG Local 20.624700 0.00 54.50 0.00 224,863.731.000000

Base 20.624700 0.00 54.50 0.00 224,863.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,900.000 NHHZ Local 23.350000 0.00 0.00 0.00 254,515.001.000000

Base 23.350000 0.00 0.00 0.00 254,515.00

11 Oct 2011 14 Oct 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

820.000 NHHO Local 23.531100 0.00 32.80 0.00 19,328.301.000000

Base 23.531100 0.00 32.80 0.00 19,328.30

247131105 Total

130.30 0.000.0026,920.000 Local 615,353.56

Base 0.00 130.30 0.00 615,353.56

COMMON STOCK247361702 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDELTA AIR LINES INC

6,100.000 NHDG Local 7.500000 0.00 0.00 0.00 45,750.001.000000

Base 7.500000 0.00 0.00 0.00 45,750.00

COMMON STOCK USD.01247368103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DELTA APPAREL INC

600.000 NHIH Local 17.513300 0.00 6.00 0.00 10,513.981.000000

Base 17.513300 0.00 6.00 0.00 10,513.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 15.720000 0.00 7.00 0.00 22,015.001.000000

Base 15.720000 0.00 7.00 0.00 22,015.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 17.730000 0.00 0.00 0.00 24,822.001.000000

Base 17.730000 0.00 0.00 0.00 24,822.00
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247368103 Total

13.00 0.000.003,400.000 Local 57,350.98

Base 0.00 13.00 0.00 57,350.98

COMMON STOCK24784L105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DELTEK INC

900.000 NHIH Local 7.822700 0.00 9.00 0.00 7,049.431.000000

Base 7.822700 0.00 9.00 0.00 7,049.43

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,100.000 NHIH Local 7.811400 0.00 11.00 0.00 8,603.541.000000

Base 7.811400 0.00 11.00 0.00 8,603.54

24784L105 Total

20.00 0.000.002,000.000 Local 15,652.97

Base 0.00 20.00 0.00 15,652.97

COMMON STOCK USD.01247850100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DELTIC TIMBER CORP

1,000.000 NHIH Local 65.115000 0.00 10.00 0.00 65,125.001.000000

Base 65.115000 0.00 10.00 0.00 65,125.00

COMMON STOCK247916208 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDENBURY RESOURCES INC

1,300.000 NHDG Local 11.500000 0.00 0.00 0.00 14,950.001.000000

Base 11.500000 0.00 0.00 0.00 14,950.00

12 Oct 2011 17 Oct 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

152,800.000 NHDZ Local 13.870900 0.00 6,112.00 0.00 2,125,585.521.000000

Base 13.870900 0.00 6,112.00 0.00 2,125,585.52

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,420.000 NHDM Local 14.726700 0.00 81.30 0.00 79,900.011.000000

Base 14.726700 0.00 81.30 0.00 79,900.01
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHIH Local 17.180000 0.00 0.00 0.00 70,438.001.000000

Base 17.180000 0.00 0.00 0.00 70,438.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHDZ Local 16.809400 0.00 36.00 0.00 30,292.921.000000

Base 16.809400 0.00 36.00 0.00 30,292.92

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,780.000 NHDM Local 16.754600 0.00 26.70 0.00 29,849.891.000000

Base 16.754600 0.00 26.70 0.00 29,849.89

247916208 Total

6,256.00 0.000.00167,200.000 Local 2,351,016.34

Base 0.00 6,256.00 0.00 2,351,016.34

COMMON STOCK USD1.248019101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DELUXE CORP

1,600.000 NHIH Local 22.612700 0.00 16.00 0.00 36,196.321.000000

Base 22.612700 0.00 16.00 0.00 36,196.32

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,200.000 NHIH Local 22.617300 0.00 22.00 0.00 49,780.061.000000

Base 22.617300 0.00 22.00 0.00 49,780.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 22.543800 0.00 8.00 0.00 18,043.041.000000

Base 22.543800 0.00 8.00 0.00 18,043.04

248019101 Total

46.00 0.000.004,600.000 Local 104,019.42

Base 0.00 46.00 0.00 104,019.42
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COMMON STOCK24802N109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DEMAND MEDIA INC

700.000 NHIH Local 6.970400 0.00 7.00 0.00 4,886.281.000000

Base 6.970400 0.00 7.00 0.00 4,886.28

COMMON STOCK24802R506 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DEMANDTEC INC

645.000 NHIH Local 7.696700 0.00 6.45 0.00 4,970.821.000000

Base 7.696700 0.00 6.45 0.00 4,970.82

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,255.000 NHIH Local 7.722900 0.00 22.55 0.00 17,437.691.000000

Base 7.722900 0.00 22.55 0.00 17,437.69

24802R506 Total

29.00 0.000.002,900.000 Local 22,408.51

Base 0.00 29.00 0.00 22,408.51

COMMON STOCK USD.0124869P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCDENNY S CORP

8,900.000 NHIH Local 3.500600 0.00 89.00 0.00 31,244.341.000000

Base 3.500600 0.00 89.00 0.00 31,244.34

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,300.000 NHDG Local 3.215900 0.00 31.50 0.00 20,291.671.000000

Base 3.215900 0.00 31.50 0.00 20,291.67

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,300.000 NHHZ Local 3.580000 0.00 0.00 0.00 22,554.001.000000

Base 3.580000 0.00 0.00 0.00 22,554.00

24869P104 Total

120.50 0.000.0021,500.000 Local 74,090.01

Base 0.00 120.50 0.00 74,090.01
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COMMON STOCK USD.01249030107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDENTSPLY INTERNATIONAL INC

1,500.000 NHDG Local 30.690000 0.00 0.00 0.00 46,035.001.000000

Base 30.690000 0.00 0.00 0.00 46,035.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 35.870000 0.00 0.00 0.00 43,044.001.000000

Base 35.870000 0.00 0.00 0.00 43,044.00

249030107 Total

0.00 0.000.002,700.000 Local 89,079.00

Base 0.00 0.00 0.00 89,079.00

COMMON STOCK NPV249908104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DEPOMED INC

2,200.000 NHIH Local 4.935200 0.00 22.00 0.00 10,879.441.000000

Base 4.935200 0.00 22.00 0.00 10,879.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.910000 0.00 1.00 0.00 492.001.000000

Base 4.910000 0.00 1.00 0.00 492.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 4.890400 0.00 25.00 0.00 12,251.001.000000

Base 4.890400 0.00 25.00 0.00 12,251.00

249908104 Total

48.00 0.000.004,800.000 Local 23,622.44

Base 0.00 48.00 0.00 23,622.44

COMMON STOCK USD.0125065D100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DESTINATION MATERNITY CORP

600.000 NHIH Local 16.021700 0.00 6.00 0.00 9,619.021.000000

Base 16.021700 0.00 6.00 0.00 9,619.02
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 15.987500 0.00 4.00 0.00 6,399.001.000000

Base 15.987500 0.00 4.00 0.00 6,399.00

25065D100 Total

10.00 0.000.001,000.000 Local 16,018.02

Base 0.00 10.00 0.00 16,018.02

COMMON STOCK USD.125179M103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDEVON ENERGY CORPORATION

8,000.000 NHDG Local 55.440000 0.00 0.00 0.00 443,520.001.000000

Base 55.440000 0.00 0.00 0.00 443,520.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

620.000 NHDM Local 60.540300 0.00 9.30 0.00 37,544.291.000000

Base 60.540300 0.00 9.30 0.00 37,544.29

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 65.050000 0.00 3.00 0.00 13,013.001.000000

Base 65.050000 0.00 3.00 0.00 13,013.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHIH Local 66.880000 0.00 0.00 0.00 254,144.001.000000

Base 66.880000 0.00 0.00 0.00 254,144.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

540.000 NHDM Local 65.755000 0.00 8.10 0.00 35,515.801.000000

Base 65.755000 0.00 8.10 0.00 35,515.80

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 59.680000 0.00 1.50 0.00 5,969.501.000000

Base 59.680000 0.00 1.50 0.00 5,969.50
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25179M103 Total

21.90 0.000.0013,260.000 Local 789,706.59

Base 0.00 21.90 0.00 789,706.59

COMMON STOCK USD.01251893103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDEVRY INC

500.000 NHIH Local 36.280000 0.00 0.00 0.00 18,140.001.000000

Base 36.280000 0.00 0.00 0.00 18,140.00

COMMON STOCK252131107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DEXCOM INC

400.000 NHIH Local 7.088800 0.00 4.00 0.00 2,839.521.000000

Base 7.088800 0.00 4.00 0.00 2,839.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 7.100000 0.00 1.00 0.00 711.001.000000

Base 7.100000 0.00 1.00 0.00 711.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,500.000 NHIH Local 7.126200 0.00 55.00 0.00 39,249.101.000000

Base 7.126200 0.00 55.00 0.00 39,249.10

252131107 Total

60.00 0.000.006,000.000 Local 42,799.62

Base 0.00 60.00 0.00 42,799.62

COMMON STOCK USD.0125247X107 24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDIAL GLOBAL INC

1,300.000 NHHZ Local 3.886200 0.00 19.50 0.00 5,071.561.000000

Base 3.886200 0.00 19.50 0.00 5,071.56

COMMON STOCK252603105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIAMOND FOODS INC

600.000 NHIH Local 37.154600 0.00 6.00 0.00 22,298.761.000000

Base 37.154600 0.00 6.00 0.00 22,298.76
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,400.000 NHIH Local 36.539300 0.00 14.00 0.00 51,169.021.000000

Base 36.539300 0.00 14.00 0.00 51,169.02

01 Nov 2011 04 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,392.000 NHIB Local 64.690800 0.00 23.92 0.00 154,764.311.000000

Base 64.690800 0.00 23.92 0.00 154,764.31

02 Nov 2011 07 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,668.000 NHIB Local 50.386100 0.00 36.68 0.00 184,852.891.000000

Base 50.386100 0.00 36.68 0.00 184,852.89

252603105 Total

80.60 0.000.008,060.000 Local 413,084.98

Base 0.00 80.60 0.00 413,084.98

COMMON STOCK NPV25264R207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIAMOND HILL INVESTMENT GRP

200.000 NHIH Local 73.973800 0.00 2.00 0.00 14,796.761.000000

Base 73.973800 0.00 2.00 0.00 14,796.76

COMMON STOCK USD.0125271C102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIAMOND OFFSHORE DRILLING

600.000 NHDG Local 54.740000 0.00 0.00 0.00 32,844.001.000000

Base 54.740000 0.00 0.00 0.00 32,844.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

690.000 NHDM Local 59.846700 0.00 10.35 0.00 41,304.571.000000

Base 59.846700 0.00 10.35 0.00 41,304.57

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 65.082500 0.00 6.00 0.00 26,039.001.000000

Base 65.082500 0.00 6.00 0.00 26,039.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHIH Local 64.450000 0.00 0.00 0.00 45,115.001.000000

Base 64.450000 0.00 0.00 0.00 45,115.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 53.535000 0.00 6.00 0.00 21,420.001.000000

Base 53.535000 0.00 6.00 0.00 21,420.00

25271C102 Total

22.35 0.000.002,790.000 Local 166,722.57

Base 0.00 22.35 0.00 166,722.57

REIT USD.01252784301 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIAMONDROCK HOSPITALITY CO

4,400.000 NHIH Local 8.837200 0.00 44.00 0.00 38,927.681.000000

Base 8.837200 0.00 44.00 0.00 38,927.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 8.818000 0.00 5.00 0.00 4,414.001.000000

Base 8.818000 0.00 5.00 0.00 4,414.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

10,000.000 NHIH Local 8.925200 0.00 100.00 0.00 89,352.001.000000

Base 8.925200 0.00 100.00 0.00 89,352.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

37,800.000 NHDG Local 6.552300 0.00 189.00 0.00 247,865.941.000000

Base 6.552300 0.00 189.00 0.00 247,865.94

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

37,800.000 NHHZ Local 7.470000 0.00 0.00 0.00 282,366.001.000000

Base 7.470000 0.00 0.00 0.00 282,366.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 9.290000 0.00 12.00 0.00 7,444.001.000000

Base 9.290000 0.00 12.00 0.00 7,444.00

252784301 Total

350.00 0.000.0091,300.000 Local 670,369.62

Base 0.00 350.00 0.00 670,369.62

COMMON STOCK USD.01253017107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DICE HOLDINGS INC

2,000.000 NHIH Local 8.346800 0.00 20.00 0.00 16,713.601.000000

Base 8.346800 0.00 20.00 0.00 16,713.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 8.360000 0.00 8.00 0.00 6,696.001.000000

Base 8.360000 0.00 8.00 0.00 6,696.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 8.349600 0.00 15.00 0.00 12,539.401.000000

Base 8.349600 0.00 15.00 0.00 12,539.40

253017107 Total

43.00 0.000.004,300.000 Local 35,949.00

Base 0.00 43.00 0.00 35,949.00

COMMON STOCK USD.01253393102 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.DICK S SPORTING GOODS INC

3,600.000 NHDZ Local 39.627000 0.00 72.00 0.00 142,729.201.000000

Base 39.627000 0.00 72.00 0.00 142,729.20

13 Dec 2011 16 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,798.000 NHIB Local 36.083100 0.00 77.98 0.00 281,453.991.000000

Base 36.083100 0.00 77.98 0.00 281,453.99
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13 Dec 2011 16 Dec 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

15,699.000 NHIB Local 37.866300 0.00 470.97 0.00 594,934.011.000000

Base 37.866300 0.00 470.97 0.00 594,934.01

22 Dec 2011 28 Dec 2011 USD/DTC 0.05BNY CONVERGEX

8,298.000 NHIB Local 36.459400 0.00 414.90 0.00 302,955.001.000000

Base 36.459400 0.00 414.90 0.00 302,955.00

253393102 Total

1,035.85 0.000.0035,395.000 Local 1,322,072.20

Base 0.00 1,035.85 0.00 1,322,072.20

COMMON STOCK253651103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIEBOLD INC

1,200.000 NHDG Local 27.510000 0.00 0.00 0.00 33,012.001.000000

Base 27.510000 0.00 0.00 0.00 33,012.00

COMMON STOCK USD.01253798102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIGI INTERNATIONAL INC

2,300.000 NHIH Local 11.092400 0.00 23.00 0.00 25,535.521.000000

Base 11.092400 0.00 23.00 0.00 25,535.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 11.414000 0.00 23.50 0.00 53,669.301.000000

Base 11.414000 0.00 23.50 0.00 53,669.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHZ Local 13.280000 0.00 0.00 0.00 62,416.001.000000

Base 13.280000 0.00 0.00 0.00 62,416.00

253798102 Total

46.50 0.000.0011,700.000 Local 141,620.82

Base 0.00 46.50 0.00 141,620.82
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COMMON STOCK25381B101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIGIMARC CORP

100.000 NHIH Local 27.210000 0.00 1.00 0.00 2,722.001.000000

Base 27.210000 0.00 1.00 0.00 2,722.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 27.403500 0.00 5.00 0.00 13,706.751.000000

Base 27.403500 0.00 5.00 0.00 13,706.75

25381B101 Total

6.00 0.000.00600.000 Local 16,428.75

Base 0.00 6.00 0.00 16,428.75

REIT USD.01253868103 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.DIGITAL REALTY TRUST INC

400.000 NHEU Local 62.602500 0.00 6.00 0.00 25,047.001.000000

Base 62.602500 0.00 6.00 0.00 25,047.00

COMMON STOCK25386U104 19 Dec 2011 OPEN USD/DTC 0.0213 HEEVERS &CO. INC.DIGITAL DOMAIN MEDIA GROUP I

900.000 NHHZ Local 5.662200 0.00 13.50 0.00 5,109.481.000000

Base 5.662200 0.00 13.50 0.00 5,109.48

COMMON STOCK USD.0125388B104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIGITAL RIVER INC

100.000 NHIH Local 17.430000 0.00 1.00 0.00 1,744.001.000000

Base 17.430000 0.00 1.00 0.00 1,744.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,400.000 NHIH Local 17.429300 0.00 34.00 0.00 59,293.621.000000

Base 17.429300 0.00 34.00 0.00 59,293.62

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,000.000 NHDG Local 19.368900 0.00 40.00 0.00 154,991.201.000000

Base 19.368900 0.00 40.00 0.00 154,991.20
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHZ Local 21.110000 0.00 0.00 0.00 168,880.001.000000

Base 21.110000 0.00 0.00 0.00 168,880.00

25388B104 Total

75.00 0.000.0019,500.000 Local 384,908.82

Base 0.00 75.00 0.00 384,908.82

COMMON STOCK25389M877 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIGITALGLOBE INC

3,100.000 NHIH Local 16.878900 0.00 31.00 0.00 52,355.591.000000

Base 16.878900 0.00 31.00 0.00 52,355.59

COMMON STOCK USD.01253922108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIME COMMUNITY BANCSHARES

200.000 NHIH Local 11.881400 0.00 2.00 0.00 2,378.281.000000

Base 11.881400 0.00 2.00 0.00 2,378.28

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 11.951700 0.00 26.00 0.00 31,100.421.000000

Base 11.951700 0.00 26.00 0.00 31,100.42

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 9.931000 0.00 34.50 0.00 68,558.401.000000

Base 9.931000 0.00 34.50 0.00 68,558.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 11.210000 0.00 0.00 0.00 77,349.001.000000

Base 11.210000 0.00 0.00 0.00 77,349.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

800.000 NHHZ Local 12.110000 0.00 12.00 0.00 9,700.001.000000

Base 12.110000 0.00 12.00 0.00 9,700.00
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253922108 Total

74.50 0.000.0017,400.000 Local 189,086.10

Base 0.00 74.50 0.00 189,086.10

COMMON STOCK25400B108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIGITAL GENERATION INC

1,800.000 NHIH Local 15.746700 0.00 18.00 0.00 28,362.061.000000

Base 15.746700 0.00 18.00 0.00 28,362.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 15.805000 0.00 2.00 0.00 3,163.001.000000

Base 15.805000 0.00 2.00 0.00 3,163.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 15.748800 0.00 4.00 0.00 6,303.521.000000

Base 15.748800 0.00 4.00 0.00 6,303.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 18.320000 0.00 0.00 0.00 27,480.001.000000

Base 18.320000 0.00 0.00 0.00 27,480.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

1,900.000 NHDX Local 11.730700 0.00 38.00 0.00 22,326.331.000000

Base 11.730700 0.00 38.00 0.00 22,326.33

22 Dec 2011 28 Dec 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,900.000 NHDX Local 11.943900 0.00 98.00 0.00 58,623.111.000000

Base 11.943900 0.00 98.00 0.00 58,623.11

23 Dec 2011 29 Dec 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

6,700.000 NHDX Local 11.947000 0.00 134.00 0.00 80,178.901.000000

Base 11.947000 0.00 134.00 0.00 80,178.90
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28 Dec 2011 OPEN USD/DTC 0.02WEEDEN + CO.

3,400.000 NHDX Local 11.867200 0.00 68.00 0.00 40,416.481.000000

Base 11.867200 0.00 68.00 0.00 40,416.48

25400B108 Total

362.00 0.000.0020,800.000 Local 266,853.40

Base 0.00 362.00 0.00 266,853.40

COMMON STOCK NPV254067101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDILLARDS INC CL A

600.000 NHDG Local 43.480000 0.00 0.00 0.00 26,088.001.000000

Base 43.480000 0.00 0.00 0.00 26,088.00

COMMON STOCK USD.01254423106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DINEEQUITY INC

100.000 NHIH Local 45.000000 0.00 1.00 0.00 4,501.001.000000

Base 45.000000 0.00 1.00 0.00 4,501.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 45.018500 0.00 13.00 0.00 58,537.051.000000

Base 45.018500 0.00 13.00 0.00 58,537.05

254423106 Total

14.00 0.000.001,400.000 Local 63,038.05

Base 0.00 14.00 0.00 63,038.05

COMMON STOCK254543101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIODES INC

731.000 NHIH Local 21.391300 0.00 7.31 0.00 15,644.351.000000

Base 21.391300 0.00 7.31 0.00 15,644.35

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,369.000 NHIH Local 21.601300 0.00 23.69 0.00 51,197.171.000000

Base 21.601300 0.00 23.69 0.00 51,197.17
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254543101 Total

31.00 0.000.003,100.000 Local 66,841.52

Base 0.00 31.00 0.00 66,841.52

COMMON STOCK USD.01254687106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWALT DISNEY CO/THE

35,500.000 NHDG Local 30.160000 0.00 0.00 0.00 1,070,680.001.000000

Base 30.160000 0.00 0.00 0.00 1,070,680.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 34.450000 0.00 10.50 0.00 24,125.501.000000

Base 34.450000 0.00 10.50 0.00 24,125.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,200.000 NHIH Local 36.120000 0.00 0.00 0.00 585,144.001.000000

Base 36.120000 0.00 0.00 0.00 585,144.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHY Local 34.880000 0.00 9.00 0.00 20,937.001.000000

Base 34.880000 0.00 9.00 0.00 20,937.00

254687106 Total

19.50 0.000.0053,000.000 Local 1,700,886.50

Base 0.00 19.50 0.00 1,700,886.50

COMMON STOCK USD.01254709108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDISCOVER FINANCIAL SERVICES

9,200.000 NHDG Local 22.940000 0.00 0.00 0.00 211,048.001.000000

Base 22.940000 0.00 0.00 0.00 211,048.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHIH Local 24.560000 0.00 0.00 0.00 115,432.001.000000

Base 24.560000 0.00 0.00 0.00 115,432.00
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254709108 Total

0.00 0.000.0013,900.000 Local 326,480.00

Base 0.00 0.00 0.00 326,480.00

COMMON STOCK USD.0125470F104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDISCOVERY COMMUNICATIONS A

2,400.000 NHIH Local 42.890000 0.00 0.00 0.00 102,936.001.000000

Base 42.890000 0.00 0.00 0.00 102,936.00

COMMON STOCK USD.0125470M109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDISH NETWORK CORP A

900.000 NHDG Local 25.060000 0.00 0.00 0.00 22,554.001.000000

Base 25.060000 0.00 0.00 0.00 22,554.00

COMMON STOCK USD.0125490A101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIRECTV CLASS A

6,600.000 NHIH Local 45.630000 0.00 0.00 0.00 301,158.001.000000

Base 45.630000 0.00 0.00 0.00 301,158.00

ADR256135203 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCDOCTOR REDDY S LAB ADR

9,206.000 NHIL Local 29.420400 0.00 124.28 0.00 270,968.481.000000

Base 29.420400 0.00 124.28 0.00 270,968.48

23 Nov 2011 29 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

4,000.000 NHIL Local 29.170000 0.00 54.00 0.00 116,734.001.000000

Base 29.170000 0.00 54.00 0.00 116,734.00

256135203 Total

178.28 0.000.0013,206.000 Local 387,702.48

Base 0.00 178.28 0.00 387,702.48

COMMON STOCK25659P402 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DOLAN CO/THE

1,200.000 NHIH Local 8.729400 0.00 12.00 0.00 10,487.281.000000

Base 8.729400 0.00 12.00 0.00 10,487.28
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 8.802300 0.00 15.00 0.00 13,218.451.000000

Base 8.802300 0.00 15.00 0.00 13,218.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 8.678400 0.00 34.00 0.00 59,047.121.000000

Base 8.678400 0.00 34.00 0.00 59,047.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 8.720000 0.00 0.00 0.00 59,296.001.000000

Base 8.720000 0.00 0.00 0.00 59,296.00

25659P402 Total

61.00 0.000.0016,300.000 Local 142,048.85

Base 0.00 61.00 0.00 142,048.85

COMMON STOCK256603101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DOLE FOOD CO INC

500.000 NHIH Local 10.546000 0.00 5.00 0.00 5,278.001.000000

Base 10.546000 0.00 5.00 0.00 5,278.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 10.561100 0.00 27.00 0.00 28,541.971.000000

Base 10.561100 0.00 27.00 0.00 28,541.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 9.638800 0.00 33.50 0.00 64,613.461.000000

Base 9.638800 0.00 33.50 0.00 64,613.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 9.800000 0.00 0.00 0.00 65,660.001.000000

Base 9.800000 0.00 0.00 0.00 65,660.00
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256603101 Total

65.50 0.000.0016,600.000 Local 164,093.43

Base 0.00 65.50 0.00 164,093.43

COMMON STOCK USD.01256743105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DOLLAR THRIFTY AUTOMOTIVE GP

500.000 NHIH Local 65.160000 0.00 5.00 0.00 32,585.001.000000

Base 65.160000 0.00 5.00 0.00 32,585.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 64.619000 0.00 5.00 0.00 32,314.501.000000

Base 64.619000 0.00 5.00 0.00 32,314.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 65.679100 0.00 16.00 0.00 105,102.561.000000

Base 65.679100 0.00 16.00 0.00 105,102.56

256743105 Total

26.00 0.000.002,600.000 Local 170,002.06

Base 0.00 26.00 0.00 170,002.06

COMMON STOCK USD.01256746108 21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDOLLAR TREE INC

7,620.000 NHDM Local 82.167000 0.00 114.30 0.00 626,226.841.000000

Base 82.167000 0.00 114.30 0.00 626,226.84

COMMON STOCK NPV25746U109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOMINION RESOURCES INC/VA

10,800.000 NHDG Local 50.770000 0.00 0.00 0.00 548,316.001.000000

Base 50.770000 0.00 0.00 0.00 548,316.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 50.870000 0.00 3.00 0.00 10,177.001.000000

Base 50.870000 0.00 3.00 0.00 10,177.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHIH Local 51.730000 0.00 0.00 0.00 253,477.001.000000

Base 51.730000 0.00 0.00 0.00 253,477.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 50.455000 0.00 3.00 0.00 10,094.001.000000

Base 50.455000 0.00 3.00 0.00 10,094.00

25746U109 Total

6.00 0.000.0016,100.000 Local 822,064.00

Base 0.00 6.00 0.00 822,064.00

COMMON STOCK USD.0125754A201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DOMINO S PIZZA INC

2,000.000 NHIH Local 33.005000 0.00 20.00 0.00 66,030.001.000000

Base 33.005000 0.00 20.00 0.00 66,030.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 33.032500 0.00 2.00 0.00 6,608.501.000000

Base 33.032500 0.00 2.00 0.00 6,608.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 32.896000 0.00 30.00 0.00 98,718.001.000000

Base 32.896000 0.00 30.00 0.00 98,718.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 25.828000 0.00 44.00 0.00 227,330.401.000000

Base 25.828000 0.00 44.00 0.00 227,330.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHZ Local 27.810000 0.00 0.00 0.00 244,728.001.000000

Base 27.810000 0.00 0.00 0.00 244,728.00
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25754A201 Total

96.00 0.000.0022,800.000 Local 643,414.90

Base 0.00 96.00 0.00 643,414.90

COMMON STOCK USD.01257559203 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOMTAR CORP

700.000 NHDG Local 68.170000 0.00 0.00 0.00 47,719.001.000000

Base 68.170000 0.00 0.00 0.00 47,719.00

COMMON STOCK USD5.257651109 17 Nov 2011 22 Nov 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORDONALDSON CO INC

15,291.000 NHDZ Local 66.085800 0.00 611.64 0.00 1,011,129.611.000000

Base 66.085800 0.00 611.64 0.00 1,011,129.61

18 Nov 2011 23 Nov 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

8,228.000 NHDZ Local 66.189400 0.00 329.12 0.00 544,935.501.000000

Base 66.189400 0.00 329.12 0.00 544,935.50

21 Nov 2011 25 Nov 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

7,481.000 NHDZ Local 65.054300 0.00 299.24 0.00 486,970.461.000000

Base 65.054300 0.00 299.24 0.00 486,970.46

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHDZ Local 67.650000 0.00 6.00 0.00 20,301.001.000000

Base 67.650000 0.00 6.00 0.00 20,301.00

27 Dec 2011 30 Dec 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

31,400.000 NHDZ Local 68.703900 0.00 1,256.00 0.00 2,158,558.461.000000

Base 68.703900 0.00 1,256.00 0.00 2,158,558.46

257651109 Total

2,502.00 0.000.0062,700.000 Local 4,221,895.03

Base 0.00 2,502.00 0.00 4,221,895.03
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COMMON STOCK USD.01257701201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DONEGAL GROUP INC CL A

700.000 NHIH Local 14.259900 0.00 7.00 0.00 9,988.931.000000

Base 14.259900 0.00 7.00 0.00 9,988.93

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 12.389900 0.00 8.50 0.00 21,071.331.000000

Base 12.389900 0.00 8.50 0.00 21,071.33

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 12.730000 0.00 0.00 0.00 21,641.001.000000

Base 12.730000 0.00 0.00 0.00 21,641.00

257701201 Total

15.50 0.000.004,100.000 Local 52,701.26

Base 0.00 15.50 0.00 52,701.26

COMMON STOCK257867101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRR DONNELLEY + SONS CO

4,900.000 NHDG Local 14.120000 0.00 0.00 0.00 69,188.001.000000

Base 14.120000 0.00 0.00 0.00 69,188.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHIH Local 15.920000 0.00 0.00 0.00 27,064.001.000000

Base 15.920000 0.00 0.00 0.00 27,064.00

257867101 Total

0.00 0.000.006,600.000 Local 96,252.00

Base 0.00 0.00 0.00 96,252.00

COMMON STOCK USD.0125811P886 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CODORAL FINANCIAL CORP

11,500.000 NHIH Local 1.051100 0.00 115.00 0.00 12,202.651.000000

Base 1.051100 0.00 115.00 0.00 12,202.65
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

28,700.000 NHDG Local 1.035200 0.00 143.50 0.00 29,853.741.000000

Base 1.035200 0.00 143.50 0.00 29,853.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

28,700.000 NHHZ Local 1.300000 0.00 0.00 0.00 37,310.001.000000

Base 1.300000 0.00 0.00 0.00 37,310.00

25811P886 Total

258.50 0.000.0068,900.000 Local 79,366.39

Base 0.00 258.50 0.00 79,366.39

COMMON STOCK USD.01258278100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DORMAN PRODUCTS INC

1,000.000 NHIH Local 37.310900 0.00 10.00 0.00 37,320.901.000000

Base 37.310900 0.00 10.00 0.00 37,320.90

COMMON STOCK25848T109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DOT HILL SYSTEMS CORP

1,600.000 NHIH Local 1.360600 0.00 16.00 0.00 2,192.961.000000

Base 1.360600 0.00 16.00 0.00 2,192.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 1.380000 0.00 1.00 0.00 139.001.000000

Base 1.380000 0.00 1.00 0.00 139.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

3,400.000 NHIH Local 1.387400 0.00 34.00 0.00 4,751.161.000000

Base 1.387400 0.00 34.00 0.00 4,751.16

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,800.000 NHDG Local 1.386200 0.00 49.00 0.00 13,633.761.000000

Base 1.386200 0.00 49.00 0.00 13,633.76
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,800.000 NHHZ Local 1.580000 0.00 0.00 0.00 15,484.001.000000

Base 1.580000 0.00 0.00 0.00 15,484.00

25848T109 Total

100.00 0.000.0024,700.000 Local 36,200.88

Base 0.00 100.00 0.00 36,200.88

REIT USD.0125960P109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOUGLAS EMMETT INC

2,500.000 NHDG Local 17.100000 0.00 0.00 0.00 42,750.001.000000

Base 17.100000 0.00 0.00 0.00 42,750.00

COMMON STOCK USD.0125960R105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DOUGLAS DYNAMICS INC

300.000 NHIH Local 14.715000 0.00 3.00 0.00 4,417.501.000000

Base 14.715000 0.00 3.00 0.00 4,417.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 14.659300 0.00 14.00 0.00 20,537.021.000000

Base 14.659300 0.00 14.00 0.00 20,537.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 13.080200 0.00 10.00 0.00 26,170.401.000000

Base 13.080200 0.00 10.00 0.00 26,170.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 13.250000 0.00 0.00 0.00 26,500.001.000000

Base 13.250000 0.00 0.00 0.00 26,500.00

25960R105 Total

27.00 0.000.005,700.000 Local 77,624.92

Base 0.00 27.00 0.00 77,624.92
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COMMON STOCK USD1.260003108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOVER CORP

700.000 NHDG Local 46.600000 0.00 0.00 0.00 32,620.001.000000

Base 46.600000 0.00 0.00 0.00 32,620.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 56.640000 0.00 3.00 0.00 11,331.001.000000

Base 56.640000 0.00 3.00 0.00 11,331.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHIH Local 55.960000 0.00 0.00 0.00 95,132.001.000000

Base 55.960000 0.00 0.00 0.00 95,132.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHDZ Local 55.660000 0.00 20.00 0.00 55,680.001.000000

Base 55.660000 0.00 20.00 0.00 55,680.00

260003108 Total

23.00 0.000.003,600.000 Local 194,763.00

Base 0.00 23.00 0.00 194,763.00

COMMON STOCK USD2.5260543103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOW CHEMICAL CO/THE

22,100.000 NHDG Local 22.460000 0.00 0.00 0.00 496,366.001.000000

Base 22.460000 0.00 0.00 0.00 496,366.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 27.960000 0.00 7.50 0.00 13,987.501.000000

Base 27.960000 0.00 7.50 0.00 13,987.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHIH Local 27.860000 0.00 0.00 0.00 286,958.001.000000

Base 27.860000 0.00 0.00 0.00 286,958.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 25.925000 0.00 6.00 0.00 10,376.001.000000

Base 25.925000 0.00 6.00 0.00 10,376.00

22 Dec 2011 28 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

30,453.000 NHDF Local 27.489300 0.00 304.53 0.00 837,436.181.000000

Base 27.489300 0.00 304.53 0.00 837,436.18

30 Dec 2011 OPEN USD/DTC 0.01HEEVERS &CO. INC.

100,747.000 NHDF Local 28.784800 0.00 1,007.47 0.00 2,900,989.721.000000

Base 28.784800 0.00 1,007.47 0.00 2,900,989.72

260543103 Total

1,325.50 0.000.00164,500.000 Local 4,546,113.40

Base 0.00 1,325.50 0.00 4,546,113.40

COMMON STOCK USD.0126138E109 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.DR PEPPER SNAPPLE GROUP INC

500.000 NHEU Local 37.302000 0.00 7.50 0.00 18,658.501.000000

Base 37.302000 0.00 7.50 0.00 18,658.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHIH Local 36.530000 0.00 0.00 0.00 69,407.001.000000

Base 36.530000 0.00 0.00 0.00 69,407.00

26138E109 Total

7.50 0.000.002,400.000 Local 88,065.50

Base 0.00 7.50 0.00 88,065.50

COMMON STOCK USD.0126153C103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDREAMWORKS ANIMATION SKG A

1,300.000 NHDG Local 18.180000 0.00 0.00 0.00 23,634.001.000000

Base 18.180000 0.00 0.00 0.00 23,634.00
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COMMON STOCK USD.01261608103 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.DRESSER RAND GROUP INC

300.000 NHEU Local 50.660000 0.00 4.50 0.00 15,202.501.000000

Base 50.660000 0.00 4.50 0.00 15,202.50

COMMON STOCK USD.0126168L205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DREW INDUSTRIES INC

900.000 NHIH Local 23.326700 0.00 9.00 0.00 21,003.031.000000

Base 23.326700 0.00 9.00 0.00 21,003.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 23.178300 0.00 3.00 0.00 6,956.491.000000

Base 23.178300 0.00 3.00 0.00 6,956.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 23.271000 0.00 5.00 0.00 11,640.501.000000

Base 23.271000 0.00 5.00 0.00 11,640.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 20.224100 0.00 13.00 0.00 52,595.661.000000

Base 20.224100 0.00 13.00 0.00 52,595.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 22.100000 0.00 0.00 0.00 57,460.001.000000

Base 22.100000 0.00 0.00 0.00 57,460.00

26168L205 Total

30.00 0.000.006,900.000 Local 149,655.68

Base 0.00 30.00 0.00 149,655.68

DREYFUS INS CASH ADV26200V104 16 Dec 2011 16 Dec 2011 USD/BOSSTATE STREET BANK AND TRUSTDREYFUS CASH ADVANTAGE FUND

297.240 NHFL Local 1.000000 0.00 0.00 0.00 297.241.000000

Base 1.000000 0.00 0.00 0.00 297.24
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COMMON STOCK USD.01262037104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DRIL QUIP INC

601.000 NHIH Local 67.518802 0.00 6.01 0.00 40,584.811.000000

Base 67.518802 0.00 6.01 0.00 40,584.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,499.000 NHIH Local 67.965898 0.00 24.99 0.00 169,871.771.000000

Base 67.965898 0.00 24.99 0.00 169,871.77

262037104 Total

31.00 0.000.003,100.000 Local 210,456.58

Base 0.00 31.00 0.00 210,456.58

COMMON STOCK USD.3263534109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDU PONT (E.I.) DE NEMOURS

8,100.000 NHIH Local 48.250000 0.00 0.00 0.00 390,825.001.000000

Base 48.250000 0.00 0.00 0.00 390,825.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHEU Local 43.422000 0.00 7.50 0.00 21,718.501.000000

Base 43.422000 0.00 7.50 0.00 21,718.50

263534109 Total

7.50 0.000.008,600.000 Local 412,543.50

Base 0.00 7.50 0.00 412,543.50

COMMON STOCK USD.01264147109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DUCOMMUN INC

300.000 NHIH Local 12.425000 0.00 3.00 0.00 3,730.501.000000

Base 12.425000 0.00 3.00 0.00 3,730.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 12.475600 0.00 7.00 0.00 8,739.921.000000

Base 12.475600 0.00 7.00 0.00 8,739.92
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 13.966900 0.00 11.50 0.00 32,135.371.000000

Base 13.966900 0.00 11.50 0.00 32,135.37

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 14.310000 0.00 0.00 0.00 32,913.001.000000

Base 14.310000 0.00 0.00 0.00 32,913.00

264147109 Total

21.50 0.000.005,600.000 Local 77,518.79

Base 0.00 21.50 0.00 77,518.79

COMMON STOCK USD.0126433B107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DUFF + PHELPS CORP CLASS A

200.000 NHIH Local 14.645000 0.00 2.00 0.00 2,931.001.000000

Base 14.645000 0.00 2.00 0.00 2,931.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,800.000 NHIH Local 14.639400 0.00 18.00 0.00 26,368.921.000000

Base 14.639400 0.00 18.00 0.00 26,368.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 14.695000 0.00 7.00 0.00 10,293.501.000000

Base 14.695000 0.00 7.00 0.00 10,293.50

26433B107 Total

27.00 0.000.002,700.000 Local 39,593.42

Base 0.00 27.00 0.00 39,593.42

REIT USD.01264411505 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDUKE REALTY CORP

5,600.000 NHDG Local 10.500000 0.00 0.00 0.00 58,800.001.000000

Base 10.500000 0.00 0.00 0.00 58,800.00
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COMMON STOCK26441C105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDUKE ENERGY CORP

25,200.000 NHDG Local 19.990000 0.00 0.00 0.00 503,748.001.000000

Base 19.990000 0.00 0.00 0.00 503,748.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 20.440000 0.00 7.50 0.00 10,227.501.000000

Base 20.440000 0.00 7.50 0.00 10,227.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,600.000 NHIH Local 20.830000 0.00 0.00 0.00 241,628.001.000000

Base 20.830000 0.00 0.00 0.00 241,628.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHY Local 20.951000 0.00 7.50 0.00 10,483.001.000000

Base 20.951000 0.00 7.50 0.00 10,483.00

26441C105 Total

15.00 0.000.0037,800.000 Local 766,086.50

Base 0.00 15.00 0.00 766,086.50

COMMON STOCK USD.0126483E100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDUN + BRADSTREET CORP

400.000 NHIH Local 66.770000 0.00 0.00 0.00 26,708.001.000000

Base 66.770000 0.00 0.00 0.00 26,708.00

COMMON STOCK265504100 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.DUNKIN  BRANDS GROUP INC

1,300.000 NHEU Local 26.103800 0.00 19.50 0.00 33,954.441.000000

Base 26.103800 0.00 19.50 0.00 33,954.44

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 26.108600 0.00 10.50 0.00 18,286.521.000000

Base 26.108600 0.00 10.50 0.00 18,286.52
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265504100 Total

30.00 0.000.002,000.000 Local 52,240.96

Base 0.00 30.00 0.00 52,240.96

REIT USD.00126613Q106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DUPONT FABROS TECHNOLOGY

5,000.000 NHIH Local 22.223400 0.00 50.00 0.00 111,167.001.000000

Base 22.223400 0.00 50.00 0.00 111,167.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 22.180000 0.00 2.00 0.00 4,438.001.000000

Base 22.180000 0.00 2.00 0.00 4,438.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,400.000 NHDG Local 19.354700 0.00 42.00 0.00 162,621.481.000000

Base 19.354700 0.00 42.00 0.00 162,621.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,400.000 NHHZ Local 20.950000 0.00 0.00 0.00 175,980.001.000000

Base 20.950000 0.00 0.00 0.00 175,980.00

26613Q106 Total

94.00 0.000.0022,000.000 Local 454,206.48

Base 0.00 94.00 0.00 454,206.48

COMMON STOCK266605104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DURECT CORPORATION

300.000 NHIH Local 1.435000 0.00 3.00 0.00 433.501.000000

Base 1.435000 0.00 3.00 0.00 433.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 1.455000 0.00 3.00 0.00 439.501.000000

Base 1.455000 0.00 3.00 0.00 439.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 1.435500 0.00 10.00 0.00 1,445.501.000000

Base 1.435500 0.00 10.00 0.00 1,445.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

5,700.000 NHIH Local 1.444900 0.00 57.00 0.00 8,292.931.000000

Base 1.444900 0.00 57.00 0.00 8,292.93

266605104 Total

73.00 0.000.007,300.000 Local 10,611.43

Base 0.00 73.00 0.00 10,611.43

COMMON STOCK NPV266898105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DUSA PHARMACEUTICALS INC

200.000 NHIH Local 3.475000 0.00 2.00 0.00 697.001.000000

Base 3.475000 0.00 2.00 0.00 697.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 3.490100 0.00 20.00 0.00 7,000.201.000000

Base 3.490100 0.00 20.00 0.00 7,000.20

266898105 Total

22.00 0.000.002,200.000 Local 7,697.20

Base 0.00 22.00 0.00 7,697.20

COMMON STOCK USD.0126746E103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DYAX CORP

8,900.000 NHIH Local 1.284100 0.00 89.00 0.00 11,517.491.000000

Base 1.284100 0.00 89.00 0.00 11,517.49

COMMON STOCK267475101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DYCOM INDUSTRIES INC

2,900.000 NHIH Local 20.282400 0.00 29.00 0.00 58,847.961.000000

Base 20.282400 0.00 29.00 0.00 58,847.96
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 20.195000 0.00 2.00 0.00 4,041.001.000000

Base 20.195000 0.00 2.00 0.00 4,041.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 14.696500 0.00 33.50 0.00 98,500.051.000000

Base 14.696500 0.00 33.50 0.00 98,500.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 16.310000 0.00 0.00 0.00 109,277.001.000000

Base 16.310000 0.00 0.00 0.00 109,277.00

267475101 Total

64.50 0.000.0016,500.000 Local 270,666.01

Base 0.00 64.50 0.00 270,666.01

COMMON STOCK USD.05267888105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DYNAMIC MATERIALS CORP

300.000 NHIH Local 23.066700 0.00 3.00 0.00 6,923.011.000000

Base 23.066700 0.00 3.00 0.00 6,923.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

900.000 NHIH Local 23.086100 0.00 9.00 0.00 20,786.491.000000

Base 23.086100 0.00 9.00 0.00 20,786.49

267888105 Total

12.00 0.000.001,200.000 Local 27,709.50

Base 0.00 12.00 0.00 27,709.50

COMMON STOCK USD.1268057106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DYNAMICS RESEARCH CORP

800.000 NHIH Local 9.317500 0.00 8.00 0.00 7,462.001.000000

Base 9.317500 0.00 8.00 0.00 7,462.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 8.771500 0.00 10.00 0.00 17,553.001.000000

Base 8.771500 0.00 10.00 0.00 17,553.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 9.180000 0.00 0.00 0.00 18,360.001.000000

Base 9.180000 0.00 0.00 0.00 18,360.00

268057106 Total

18.00 0.000.004,800.000 Local 43,375.00

Base 0.00 18.00 0.00 43,375.00

COMMON STOCK268158102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DYNAVAX TECHNOLOGIES CORP

1,200.000 NHIH Local 2.793500 0.00 12.00 0.00 3,364.201.000000

Base 2.793500 0.00 12.00 0.00 3,364.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

9,800.000 NHIH Local 2.853900 0.00 98.00 0.00 28,066.221.000000

Base 2.853900 0.00 98.00 0.00 28,066.22

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

3,200.000 NHIH Local 3.067600 0.00 0.00 0.00 9,816.321.000000

Base 3.067600 0.00 0.00 0.00 9,816.32

268158102 Total

110.00 0.000.0014,200.000 Local 41,246.74

Base 0.00 110.00 0.00 41,246.74

COMMON STOCK26817F104 24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSDYNAVOX INC CLASS A

2,700.000 NHHZ Local 3.954400 0.00 40.50 0.00 10,717.381.000000

Base 3.954400 0.00 40.50 0.00 10,717.38
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COMMON STOCK NPV26817G300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DYNEGY INC

6,600.000 NHIH Local 2.657500 0.00 66.00 0.00 17,605.501.000000

Base 2.657500 0.00 66.00 0.00 17,605.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,200.000 NHIH Local 2.660900 0.00 22.00 0.00 5,875.981.000000

Base 2.660900 0.00 22.00 0.00 5,875.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 2.656300 0.00 4.00 0.00 1,066.521.000000

Base 2.656300 0.00 4.00 0.00 1,066.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,600.000 NHDG Local 3.138800 0.00 118.00 0.00 74,193.681.000000

Base 3.138800 0.00 118.00 0.00 74,193.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,600.000 NHHZ Local 3.620000 0.00 0.00 0.00 85,432.001.000000

Base 3.620000 0.00 0.00 0.00 85,432.00

26817G300 Total

210.00 0.000.0056,400.000 Local 184,173.68

Base 0.00 210.00 0.00 184,173.68

REIT USD.0126817Q506 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DYNEX CAPITAL INC

768.000 NHIH Local 8.815200 0.00 7.68 0.00 6,777.751.000000

Base 8.815200 0.00 7.68 0.00 6,777.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 8.805000 0.00 5.00 0.00 4,407.501.000000

Base 8.805000 0.00 5.00 0.00 4,407.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,332.000 NHIH Local 8.863602 0.00 23.32 0.00 20,693.241.000000

Base 8.863602 0.00 23.32 0.00 20,693.24

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,100.000 NHDG Local 7.533000 0.00 45.50 0.00 68,595.801.000000

Base 7.533000 0.00 45.50 0.00 68,595.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,100.000 NHHZ Local 8.060000 0.00 0.00 0.00 73,346.001.000000

Base 8.060000 0.00 0.00 0.00 73,346.00

26817Q506 Total

81.50 0.000.0021,800.000 Local 173,820.29

Base 0.00 81.50 0.00 173,820.29

COMMON STOCK USD.01268648102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMC CORP/MASS

17,900.000 NHIH Local 24.460000 0.00 0.00 0.00 437,834.001.000000

Base 24.460000 0.00 0.00 0.00 437,834.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHEU Local 22.165000 0.00 16.50 0.00 24,398.001.000000

Base 22.165000 0.00 16.50 0.00 24,398.00

268648102 Total

16.50 0.000.0019,000.000 Local 462,232.00

Base 0.00 16.50 0.00 462,232.00

COMMON STOCK USD1.268664109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EMC INS GROUP INC

400.000 NHIH Local 18.895000 0.00 4.00 0.00 7,562.001.000000

Base 18.895000 0.00 4.00 0.00 7,562.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 18.472700 0.00 5.00 0.00 18,477.701.000000

Base 18.472700 0.00 5.00 0.00 18,477.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 19.480000 0.00 0.00 0.00 19,480.001.000000

Base 19.480000 0.00 0.00 0.00 19,480.00

268664109 Total

9.00 0.000.002,400.000 Local 45,519.70

Base 0.00 9.00 0.00 45,519.70

COMMON STOCK USD.0126875P101 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEOG RESOURCES INC

570.000 NHDM Local 83.491800 0.00 8.55 0.00 47,598.881.000000

Base 83.491800 0.00 8.55 0.00 47,598.88

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,568.000 NHIH Local 103.770000 0.00 0.00 0.00 266,481.361.000000

Base 103.770000 0.00 0.00 0.00 266,481.36

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

392.000 NHDM Local 102.758800 0.00 5.88 0.00 40,287.331.000000

Base 102.758800 0.00 5.88 0.00 40,287.33

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHEU Local 96.025000 0.00 1.50 0.00 9,604.001.000000

Base 96.025000 0.00 1.50 0.00 9,604.00

26875P101 Total

15.93 0.000.003,630.000 Local 363,971.57

Base 0.00 15.93 0.00 363,971.57
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COMMON STOCK USD.0126882D109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EPIQ SYSTEMS INC

700.000 NHIH Local 13.925000 0.00 7.00 0.00 9,754.501.000000

Base 13.925000 0.00 7.00 0.00 9,754.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 14.022900 0.00 21.00 0.00 29,469.091.000000

Base 14.022900 0.00 21.00 0.00 29,469.09

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,500.000 NHDG Local 12.254500 0.00 32.50 0.00 79,686.751.000000

Base 12.254500 0.00 32.50 0.00 79,686.75

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHZ Local 13.010000 0.00 0.00 0.00 84,565.001.000000

Base 13.010000 0.00 0.00 0.00 84,565.00

26882D109 Total

60.50 0.000.0015,800.000 Local 203,475.34

Base 0.00 60.50 0.00 203,475.34

COMMON STOCK USD.0126884F102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ESB FINANCIAL CORP

1,100.000 NHIH Local 13.481400 0.00 11.00 0.00 14,840.541.000000

Base 13.481400 0.00 11.00 0.00 14,840.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 11.270100 0.00 14.00 0.00 31,570.281.000000

Base 11.270100 0.00 14.00 0.00 31,570.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 12.940000 0.00 0.00 0.00 36,232.001.000000

Base 12.940000 0.00 0.00 0.00 36,232.00
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26884F102 Total

25.00 0.000.006,700.000 Local 82,642.82

Base 0.00 25.00 0.00 82,642.82

COMMON STOCK NPV26884L109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEQT CORP

1,400.000 NHDG Local 53.360000 0.00 0.00 0.00 74,704.001.000000

Base 53.360000 0.00 0.00 0.00 74,704.00

05 Oct 2011 11 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,659.000 NHIB Local 55.020200 0.00 16.59 0.00 91,295.101.000000

Base 55.020200 0.00 16.59 0.00 91,295.10

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 63.450000 0.00 0.00 0.00 95,175.001.000000

Base 63.450000 0.00 0.00 0.00 95,175.00

18 Nov 2011 23 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,010.000 NHIB Local 59.444400 0.00 20.10 0.00 119,503.341.000000

Base 59.444400 0.00 20.10 0.00 119,503.34

08 Dec 2011 13 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,100.000 NHIB Local 57.462300 0.00 11.00 0.00 63,219.531.000000

Base 57.462300 0.00 11.00 0.00 63,219.53

12 Dec 2011 15 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

1,451.000 NHIB Local 55.898300 0.00 43.53 0.00 81,151.961.000000

Base 55.898300 0.00 43.53 0.00 81,151.96

26884L109 Total

91.22 0.000.009,120.000 Local 525,048.93

Base 0.00 91.22 0.00 525,048.93
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COMMON STOCK USD.01268948106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EAGLE BANCORP INC

100.000 NHIH Local 13.382500 0.00 1.00 0.00 1,339.251.000000

Base 13.382500 0.00 1.00 0.00 1,339.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 13.405000 0.00 2.00 0.00 2,683.001.000000

Base 13.405000 0.00 2.00 0.00 2,683.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 13.385000 0.00 12.00 0.00 16,074.001.000000

Base 13.385000 0.00 12.00 0.00 16,074.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 11.869400 0.00 18.00 0.00 42,747.841.000000

Base 11.869400 0.00 18.00 0.00 42,747.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 12.650000 0.00 0.00 0.00 45,540.001.000000

Base 12.650000 0.00 0.00 0.00 45,540.00

268948106 Total

33.00 0.000.008,700.000 Local 108,384.09

Base 0.00 33.00 0.00 108,384.09

COMMON STOCK USD.01269246401 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHE TRADE FINANCIAL CORP

4,500.000 NHDG Local 9.110000 0.00 0.00 0.00 40,995.001.000000

Base 9.110000 0.00 0.00 0.00 40,995.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHIH Local 8.820000 0.00 0.00 0.00 19,404.001.000000

Base 8.820000 0.00 0.00 0.00 19,404.00
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269246401 Total

0.00 0.000.006,700.000 Local 60,399.00

Base 0.00 0.00 0.00 60,399.00

COMMON STOCK269279402 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXCO RESOURCES INC

1,430.000 NHDG Local 10.720000 0.00 0.00 0.00 15,329.601.000000

Base 10.720000 0.00 0.00 0.00 15,329.60

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHHY Local 12.922800 0.00 21.00 0.00 18,112.921.000000

Base 12.922800 0.00 21.00 0.00 18,112.92

269279402 Total

21.00 0.000.002,830.000 Local 33,442.52

Base 0.00 21.00 0.00 33,442.52

COMMON STOCK USD.0126969P108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EAGLE MATERIALS INC

380.000 NHIH Local 21.042211 0.00 3.80 0.00 7,999.841.000000

Base 21.042211 0.00 3.80 0.00 7,999.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,620.000 NHIH Local 21.792699 0.00 36.20 0.00 78,925.771.000000

Base 21.792699 0.00 36.20 0.00 78,925.77

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 16.415500 0.00 9.50 0.00 31,198.951.000000

Base 16.415500 0.00 9.50 0.00 31,198.95

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 17.250000 0.00 0.00 0.00 32,775.001.000000

Base 17.250000 0.00 0.00 0.00 32,775.00
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26969P108 Total

49.50 0.000.007,800.000 Local 150,899.56

Base 0.00 49.50 0.00 150,899.56

COMMON STOCK USD.01270321102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EARTHLINK INC

8,950.000 NHIH Local 6.809800 0.00 89.50 0.00 61,037.211.000000

Base 6.809800 0.00 89.50 0.00 61,037.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 6.806900 0.00 8.00 0.00 5,453.521.000000

Base 6.806900 0.00 8.00 0.00 5,453.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

50.000 NHIH Local 6.810000 0.00 0.50 0.00 341.001.000000

Base 6.810000 0.00 0.50 0.00 341.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

25,300.000 NHDG Local 6.159600 0.00 126.50 0.00 155,964.381.000000

Base 6.159600 0.00 126.50 0.00 155,964.38

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,300.000 NHHZ Local 6.450000 0.00 0.00 0.00 163,185.001.000000

Base 6.450000 0.00 0.00 0.00 163,185.00

270321102 Total

224.50 0.000.0060,400.000 Local 385,981.11

Base 0.00 224.50 0.00 385,981.11

COMMON STOCK27579R104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEAST WEST BANCORP INC

2,700.000 NHDG Local 14.910000 0.00 0.00 0.00 40,257.001.000000

Base 14.910000 0.00 0.00 0.00 40,257.00
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REIT NPV277276101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EASTGROUP PROPERTIES INC

628.000 NHIH Local 42.116003 0.00 6.28 0.00 26,455.131.000000

Base 42.116003 0.00 6.28 0.00 26,455.13

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 42.240000 0.00 1.00 0.00 4,225.001.000000

Base 42.240000 0.00 1.00 0.00 4,225.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,672.000 NHIH Local 42.282000 0.00 16.72 0.00 70,712.221.000000

Base 42.282000 0.00 16.72 0.00 70,712.22

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 36.192400 0.00 17.00 0.00 123,071.161.000000

Base 36.192400 0.00 17.00 0.00 123,071.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 37.080000 0.00 0.00 0.00 126,072.001.000000

Base 37.080000 0.00 0.00 0.00 126,072.00

25 Nov 2011 30 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

2,420.000 NHDU Local 39.564200 0.00 12.10 0.00 95,757.461.000000

Base 39.564200 0.00 12.10 0.00 95,757.46

28 Nov 2011 01 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,050.000 NHDU Local 40.288500 0.00 20.25 0.00 163,188.681.000000

Base 40.288500 0.00 20.25 0.00 163,188.68

29 Nov 2011 02 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

3,610.000 NHDU Local 40.393200 0.00 18.05 0.00 145,837.501.000000

Base 40.393200 0.00 18.05 0.00 145,837.50

13 Dec 2011 16 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

610.000 NHDU Local 40.490600 0.00 3.05 0.00 24,702.321.000000

Base 40.490600 0.00 3.05 0.00 24,702.32
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14 Dec 2011 19 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

490.000 NHDU Local 40.170900 0.00 2.45 0.00 19,686.191.000000

Base 40.170900 0.00 2.45 0.00 19,686.19

277276101 Total

96.90 0.000.0020,380.000 Local 799,707.66

Base 0.00 96.90 0.00 799,707.66

COMMON STOCK USD.01277432100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEASTMAN CHEMICAL CO

1,200.000 NHIH Local 40.450000 0.00 0.00 0.00 48,540.001.000000

Base 40.450000 0.00 0.00 0.00 48,540.00

COMMON STOCK USD2.5277461109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EASTMAN KODAK CO

8,700.000 NHIH Local 1.163400 0.00 87.00 0.00 10,208.581.000000

Base 1.163400 0.00 87.00 0.00 10,208.58

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

15,400.000 NHIH Local 1.198800 0.00 154.00 0.00 18,615.521.000000

Base 1.198800 0.00 154.00 0.00 18,615.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

61,800.000 NHDG Local 1.173900 0.00 309.00 0.00 72,856.021.000000

Base 1.173900 0.00 309.00 0.00 72,856.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

61,800.000 NHHZ Local 1.410000 0.00 0.00 0.00 87,138.001.000000

Base 1.410000 0.00 0.00 0.00 87,138.00

277461109 Total

550.00 0.000.00147,700.000 Local 188,818.12

Base 0.00 550.00 0.00 188,818.12
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COMMON STOCK USD.5278058102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEATON CORP

3,800.000 NHDG Local 35.500000 0.00 0.00 0.00 134,900.001.000000

Base 35.500000 0.00 0.00 0.00 134,900.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,040.000 NHDM Local 41.939000 0.00 15.60 0.00 43,632.161.000000

Base 41.939000 0.00 15.60 0.00 43,632.16

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHIH Local 46.100000 0.00 0.00 0.00 138,300.001.000000

Base 46.100000 0.00 0.00 0.00 138,300.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

670.000 NHDM Local 45.076600 0.00 10.05 0.00 30,211.371.000000

Base 45.076600 0.00 10.05 0.00 30,211.37

278058102 Total

25.65 0.000.008,510.000 Local 347,043.53

Base 0.00 25.65 0.00 347,043.53

COMMON STOCK278642103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEBAY INC

9,900.000 NHDG Local 29.490000 0.00 0.00 0.00 291,951.001.000000

Base 29.490000 0.00 0.00 0.00 291,951.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 32.475000 0.00 7.50 0.00 16,245.001.000000

Base 32.475000 0.00 7.50 0.00 16,245.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHIH Local 31.410000 0.00 0.00 0.00 314,100.001.000000

Base 31.410000 0.00 0.00 0.00 314,100.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 30.260000 0.00 6.00 0.00 12,110.001.000000

Base 30.260000 0.00 6.00 0.00 12,110.00

278642103 Total

13.50 0.000.0020,800.000 Local 634,406.00

Base 0.00 13.50 0.00 634,406.00

COMMON STOCK USD.1278715206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EBIX INC

700.000 NHIH Local 16.648600 0.00 7.00 0.00 11,661.021.000000

Base 16.648600 0.00 7.00 0.00 11,661.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 16.715000 0.00 1.00 0.00 1,672.501.000000

Base 16.715000 0.00 1.00 0.00 1,672.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 17.007200 0.00 18.00 0.00 30,630.961.000000

Base 17.007200 0.00 18.00 0.00 30,630.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 14.138600 0.00 10.50 0.00 29,701.561.000000

Base 14.138600 0.00 10.50 0.00 29,701.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 15.220000 0.00 0.00 0.00 31,962.001.000000

Base 15.220000 0.00 0.00 0.00 31,962.00

278715206 Total

36.50 0.000.006,800.000 Local 105,628.04

Base 0.00 36.50 0.00 105,628.04
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COMMON STOCK USD.0127874N105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ECHELON CORP

1,600.000 NHIH Local 5.969400 0.00 16.00 0.00 9,567.041.000000

Base 5.969400 0.00 16.00 0.00 9,567.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 5.970300 0.00 16.00 0.00 9,568.481.000000

Base 5.970300 0.00 16.00 0.00 9,568.48

27874N105 Total

32.00 0.000.003,200.000 Local 19,135.52

Base 0.00 32.00 0.00 19,135.52

COMMON STOCK27875T101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ECHO GLOBAL LOGISTICS INC

100.000 NHIH Local 16.045000 0.00 1.00 0.00 1,605.501.000000

Base 16.045000 0.00 1.00 0.00 1,605.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 16.142200 0.00 9.00 0.00 14,536.981.000000

Base 16.142200 0.00 9.00 0.00 14,536.98

27875T101 Total

10.00 0.000.001,000.000 Local 16,142.48

Base 0.00 10.00 0.00 16,142.48

COMMON STOCK278768106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHECHOSTAR CORP A

700.000 NHDG Local 22.610000 0.00 0.00 0.00 15,827.001.000000

Base 22.610000 0.00 0.00 0.00 15,827.00

COMMON STOCK USD1.278865100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHECOLAB INC

2,000.000 NHIH Local 55.630000 0.00 0.00 0.00 111,260.001.000000

Base 55.630000 0.00 0.00 0.00 111,260.00
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02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,500.000 NHDZ Local 56.201400 0.00 50.00 0.00 140,553.501.000000

Base 56.201400 0.00 50.00 0.00 140,553.50

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,530.000 NHDM Local 55.939600 0.00 67.95 0.00 253,474.341.000000

Base 55.939600 0.00 67.95 0.00 253,474.34

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHEU Local 54.715000 0.00 64.50 0.00 235,339.001.000000

Base 54.715000 0.00 64.50 0.00 235,339.00

278865100 Total

182.45 0.000.0013,330.000 Local 740,626.84

Base 0.00 182.45 0.00 740,626.84

ADR279158109 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCECOPETROL SA SPONSORED ADR

22,000.000 NHIL Local 40.974500 0.00 297.00 0.00 901,736.001.000000

Base 40.974500 0.00 297.00 0.00 901,736.00

20 Dec 2011 23 Dec 2011 USD/DTC 0.01SG AMERICAS SECURITIES LLC

1,119.000 NHHP Local 43.583000 0.00 11.19 0.00 48,780.571.000000

Base 43.583000 0.00 11.19 0.00 48,780.57

21 Dec 2011 27 Dec 2011 USD/DTC 0.03SANTANDERINVESTMENT SECURITIES INC

1,328.000 NHHP Local 43.800400 0.00 39.84 0.00 58,206.771.000000

Base 43.800400 0.00 39.84 0.00 58,206.77

22 Dec 2011 28 Dec 2011 USD/DTC 0.03SANTANDERINVESTMENT SECURITIES INC

887.000 NHHP Local 44.494900 0.00 26.61 0.00 39,493.591.000000

Base 44.494900 0.00 26.61 0.00 39,493.59
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23 Dec 2011 29 Dec 2011 USD/DTC 0.03SANTANDERINVESTMENT SECURITIES INC

18.000 NHHP Local 44.650000 0.00 0.54 0.00 804.241.000000

Base 44.650000 0.00 0.54 0.00 804.24

279158109 Total

375.18 0.000.0025,352.000 Local 1,049,021.17

Base 0.00 375.18 0.00 1,049,021.17

COMMON STOCK USD.0127943Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EDELMAN FINANCIAL GROUP INC

705.000 NHIH Local 6.669900 0.00 7.05 0.00 4,709.331.000000

Base 6.669900 0.00 7.05 0.00 4,709.33

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,095.000 NHIH Local 6.660402 0.00 10.95 0.00 7,304.091.000000

Base 6.660402 0.00 10.95 0.00 7,304.09

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 6.267600 0.00 22.50 0.00 28,226.701.000000

Base 6.267600 0.00 22.50 0.00 28,226.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHZ Local 6.690000 0.00 0.00 0.00 30,105.001.000000

Base 6.690000 0.00 0.00 0.00 30,105.00

27943Q105 Total

40.50 0.000.0010,800.000 Local 70,345.12

Base 0.00 40.50 0.00 70,345.12

COMMON STOCK NPV281020107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEDISON INTERNATIONAL

6,100.000 NHDG Local 38.250000 0.00 0.00 0.00 233,325.001.000000

Base 38.250000 0.00 0.00 0.00 233,325.00



Prepared by State StreetPage 894

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 40.500000 0.00 0.00 0.00 113,400.001.000000

Base 40.500000 0.00 0.00 0.00 113,400.00

281020107 Total

0.00 0.000.008,900.000 Local 346,725.00

Base 0.00 0.00 0.00 346,725.00

REIT USD.0128140H104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EDUCATION REALTY TRUST INC

3,840.000 NHIH Local 9.275000 0.00 38.40 0.00 35,654.401.000000

Base 9.275000 0.00 38.40 0.00 35,654.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 9.220000 0.00 1.00 0.00 923.001.000000

Base 9.220000 0.00 1.00 0.00 923.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,460.000 NHIH Local 9.310801 0.00 24.60 0.00 22,929.171.000000

Base 9.310801 0.00 24.60 0.00 22,929.17

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

2,000.000 NHIH Local 9.697600 0.00 0.00 0.00 19,395.201.000000

Base 9.697600 0.00 0.00 0.00 19,395.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,600.000 NHDG Local 8.476800 0.00 83.00 0.00 140,797.881.000000

Base 8.476800 0.00 83.00 0.00 140,797.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,600.000 NHHZ Local 9.280000 0.00 0.00 0.00 154,048.001.000000

Base 9.280000 0.00 0.00 0.00 154,048.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

7,100.000 NHHZ Local 9.768700 0.00 106.50 0.00 69,464.271.000000

Base 9.768700 0.00 106.50 0.00 69,464.27

28140H104 Total

253.50 0.000.0048,700.000 Local 443,211.92

Base 0.00 253.50 0.00 443,211.92

COMMON STOCK USD.0128140M103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEDUCATION MANAGEMENT CORP

1,000.000 NHDG Local 14.840000 0.00 0.00 0.00 14,840.001.000000

Base 14.840000 0.00 0.00 0.00 14,840.00

COMMON STOCK USD1.28176E108 11 Nov 2011 16 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETSEDWARDS LIFESCIENCES CORP

8,663.000 NHIB Local 70.468500 0.00 259.89 0.00 610,728.511.000000

Base 70.468500 0.00 259.89 0.00 610,728.51

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHIH Local 70.320000 0.00 0.00 0.00 70,320.001.000000

Base 70.320000 0.00 0.00 0.00 70,320.00

14 Nov 2011 17 Nov 2011 USD/DTC 0.03HEIGHT SECURITIES, LLC

8,717.000 NHIB Local 70.926200 0.00 261.51 0.00 618,525.201.000000

Base 70.926200 0.00 261.51 0.00 618,525.20

17 Nov 2011 22 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,139.000 NHIB Local 64.632800 0.00 11.39 0.00 73,628.151.000000

Base 64.632800 0.00 11.39 0.00 73,628.15

28176E108 Total

532.79 0.000.0019,519.000 Local 1,373,201.86

Base 0.00 532.79 0.00 1,373,201.86
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COMMON STOCK28238P109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EHEALTH INC

1,900.000 NHIH Local 14.939800 0.00 19.00 0.00 28,404.621.000000

Base 14.939800 0.00 19.00 0.00 28,404.62

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 13.286000 0.00 23.50 0.00 62,467.701.000000

Base 13.286000 0.00 23.50 0.00 62,467.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHZ Local 14.010000 0.00 0.00 0.00 65,847.001.000000

Base 14.010000 0.00 0.00 0.00 65,847.00

28238P109 Total

42.50 0.000.0011,300.000 Local 156,719.32

Base 0.00 42.50 0.00 156,719.32

COMMON STOCK28257U104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EINSTEIN NOAH RESTAURANT GRO

200.000 NHIH Local 14.390000 0.00 2.00 0.00 2,880.001.000000

Base 14.390000 0.00 2.00 0.00 2,880.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 14.386700 0.00 3.00 0.00 4,319.011.000000

Base 14.386700 0.00 3.00 0.00 4,319.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 12.118000 0.00 2.50 0.00 6,061.501.000000

Base 12.118000 0.00 2.50 0.00 6,061.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHZ Local 13.050000 0.00 0.00 0.00 6,525.001.000000

Base 13.050000 0.00 0.00 0.00 6,525.00



Prepared by State StreetPage 897

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

28257U104 Total

7.50 0.000.001,500.000 Local 19,785.51

Base 0.00 7.50 0.00 19,785.51

COMMON STOCK282914100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.8X8 INC

3,700.000 NHIH Local 3.896400 0.00 37.00 0.00 14,453.681.000000

Base 3.896400 0.00 37.00 0.00 14,453.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 3.847000 0.00 5.00 0.00 1,928.501.000000

Base 3.847000 0.00 5.00 0.00 1,928.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 3.901100 0.00 14.00 0.00 5,475.541.000000

Base 3.901100 0.00 14.00 0.00 5,475.54

282914100 Total

56.00 0.000.005,600.000 Local 21,857.72

Base 0.00 56.00 0.00 21,857.72

COMMON STOCK USD3.28336L109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEL PASO CORP

900.000 NHDG Local 17.480000 0.00 0.00 0.00 15,732.001.000000

Base 17.480000 0.00 0.00 0.00 15,732.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 24.814000 0.00 7.50 0.00 12,414.501.000000

Base 24.814000 0.00 7.50 0.00 12,414.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHIH Local 24.780000 0.00 0.00 0.00 188,328.001.000000

Base 24.780000 0.00 0.00 0.00 188,328.00
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28336L109 Total

7.50 0.000.009,000.000 Local 216,474.50

Base 0.00 7.50 0.00 216,474.50

COMMON STOCK NPV283677854 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EL PASO ELECTRIC CO

400.000 NHIH Local 33.736300 0.00 4.00 0.00 13,498.521.000000

Base 33.736300 0.00 4.00 0.00 13,498.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,400.000 NHIH Local 33.650100 0.00 34.00 0.00 114,444.341.000000

Base 33.650100 0.00 34.00 0.00 114,444.34

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 30.685400 0.00 48.50 0.00 297,696.881.000000

Base 30.685400 0.00 48.50 0.00 297,696.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHZ Local 31.690000 0.00 0.00 0.00 307,393.001.000000

Base 31.690000 0.00 0.00 0.00 307,393.00

283677854 Total

86.50 0.000.0023,200.000 Local 733,032.74

Base 0.00 86.50 0.00 733,032.74

COMMON STOCK NPV285218103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ELECTRO RENT CORP

800.000 NHIH Local 15.940100 0.00 8.00 0.00 12,760.081.000000

Base 15.940100 0.00 8.00 0.00 12,760.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

900.000 NHIH Local 16.028900 0.00 9.00 0.00 14,435.011.000000

Base 16.028900 0.00 9.00 0.00 14,435.01
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 13.671700 0.00 12.00 0.00 32,824.081.000000

Base 13.671700 0.00 12.00 0.00 32,824.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 14.180000 0.00 0.00 0.00 34,032.001.000000

Base 14.180000 0.00 0.00 0.00 34,032.00

285218103 Total

29.00 0.000.006,500.000 Local 94,051.17

Base 0.00 29.00 0.00 94,051.17

COMMON STOCK NPV285229100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ELECTRO SCIENTIFIC INDS INC

100.000 NHIH Local 12.800000 0.00 1.00 0.00 1,281.001.000000

Base 12.800000 0.00 1.00 0.00 1,281.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 12.818700 0.00 19.00 0.00 24,374.531.000000

Base 12.818700 0.00 19.00 0.00 24,374.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 11.842000 0.00 22.50 0.00 53,311.501.000000

Base 11.842000 0.00 22.50 0.00 53,311.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHZ Local 12.810000 0.00 0.00 0.00 57,645.001.000000

Base 12.810000 0.00 0.00 0.00 57,645.00

285229100 Total

42.50 0.000.0011,000.000 Local 136,612.03

Base 0.00 42.50 0.00 136,612.03
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COMMON STOCK USD.01285512109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHELECTRONIC ARTS INC

2,900.000 NHIH Local 23.750000 0.00 0.00 0.00 68,875.001.000000

Base 23.750000 0.00 0.00 0.00 68,875.00

COMMON STOCK USD.01286082102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ELECTRONICS FOR IMAGING

200.000 NHIH Local 14.577500 0.00 2.00 0.00 2,917.501.000000

Base 14.577500 0.00 2.00 0.00 2,917.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,000.000 NHIH Local 14.605000 0.00 40.00 0.00 58,460.001.000000

Base 14.605000 0.00 40.00 0.00 58,460.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,800.000 NHDG Local 13.268700 0.00 49.00 0.00 130,082.261.000000

Base 13.268700 0.00 49.00 0.00 130,082.26

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,800.000 NHHZ Local 15.070000 0.00 0.00 0.00 147,686.001.000000

Base 15.070000 0.00 0.00 0.00 147,686.00

286082102 Total

91.00 0.000.0023,800.000 Local 339,145.76

Base 0.00 91.00 0.00 339,145.76

COMMON STOCK USD.0128660G106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ELIZABETH ARDEN INC

400.000 NHIH Local 35.452500 0.00 4.00 0.00 14,185.001.000000

Base 35.452500 0.00 4.00 0.00 14,185.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 35.638900 0.00 18.00 0.00 64,168.021.000000

Base 35.638900 0.00 18.00 0.00 64,168.02
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 28.968500 0.00 5.00 0.00 28,973.501.000000

Base 28.968500 0.00 5.00 0.00 28,973.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 32.470000 0.00 0.00 0.00 32,470.001.000000

Base 32.470000 0.00 0.00 0.00 32,470.00

28660G106 Total

27.00 0.000.004,200.000 Local 139,796.52

Base 0.00 27.00 0.00 139,796.52

COMMON STOCK28849P100 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEELLIE MAE INC

1,000.000 NHIH Local 5.647600 0.00 0.00 0.00 5,647.601.000000

Base 5.647600 0.00 0.00 0.00 5,647.60

COMMON STOCK USD.01288853104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PERRY ELLIS INTERNATIONAL

1,200.000 NHIH Local 22.079800 0.00 12.00 0.00 26,507.761.000000

Base 22.079800 0.00 12.00 0.00 26,507.76

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 18.080900 0.00 14.00 0.00 50,640.521.000000

Base 18.080900 0.00 14.00 0.00 50,640.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 21.420000 0.00 0.00 0.00 59,976.001.000000

Base 21.420000 0.00 0.00 0.00 59,976.00

14 Dec 2011 19 Dec 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,050.000 NHDX Local 13.169700 0.00 41.00 0.00 27,038.891.000000

Base 13.169700 0.00 41.00 0.00 27,038.89
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15 Dec 2011 20 Dec 2011 USD/DTC 0.02AQUA SECURITIES LP

1,500.000 NHDX Local 13.210000 0.00 30.00 0.00 19,845.001.000000

Base 13.210000 0.00 30.00 0.00 19,845.00

15 Dec 2011 20 Dec 2011 USD/DTC 0.02BNY CONVERGEX LJR

1,700.000 NHDX Local 13.220000 0.00 34.00 0.00 22,508.001.000000

Base 13.220000 0.00 34.00 0.00 22,508.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02BNY CONVERGEX LJR

10,450.000 NHDX Local 13.027500 0.00 209.00 0.00 136,346.381.000000

Base 13.027500 0.00 209.00 0.00 136,346.38

288853104 Total

340.00 0.000.0022,500.000 Local 342,862.55

Base 0.00 340.00 0.00 342,862.55

COMMON STOCK29076N206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COEMAGIN CORPORATION

1,700.000 NHIH Local 4.451800 0.00 17.00 0.00 7,585.061.000000

Base 4.451800 0.00 17.00 0.00 7,585.06

COMMON STOCK NPV290846104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COEMCORE CORP

8,000.000 NHIH Local 0.999900 0.00 80.00 0.00 8,079.201.000000

Base 0.999900 0.00 80.00 0.00 8,079.20

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

20,500.000 NHHZ Local 0.836000 0.00 307.50 0.00 17,445.501.000000

Base 0.836000 0.00 307.50 0.00 17,445.50

290846104 Total

387.50 0.000.0028,500.000 Local 25,524.70

Base 0.00 387.50 0.00 25,524.70
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COMMON STOCK USD.0129084Q100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EMCOR GROUP INC

1,400.000 NHIH Local 24.506100 0.00 14.00 0.00 34,322.541.000000

Base 24.506100 0.00 14.00 0.00 34,322.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,600.000 NHIH Local 24.751600 0.00 46.00 0.00 113,903.361.000000

Base 24.751600 0.00 46.00 0.00 113,903.36

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,112.000 NHDG Local 19.829600 0.00 75.56 0.00 299,740.481.000000

Base 19.829600 0.00 75.56 0.00 299,740.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,112.000 NHHZ Local 22.150000 0.00 0.00 0.00 334,730.801.000000

Base 22.150000 0.00 0.00 0.00 334,730.80

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 24.840000 0.00 4.50 0.00 7,456.501.000000

Base 24.840000 0.00 4.50 0.00 7,456.50

29084Q100 Total

140.06 0.000.0036,524.000 Local 790,153.68

Base 0.00 140.06 0.00 790,153.68

COMMON STOCK29084T104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMDEON INC CLASS A

800.000 NHDG Local 18.790000 0.00 0.00 0.00 15,032.001.000000

Base 18.790000 0.00 0.00 0.00 15,032.00

COMMON STOCK29089Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EMERGENT BIOSOLUTIONS INC

500.000 NHIH Local 16.582000 0.00 5.00 0.00 8,296.001.000000

Base 16.582000 0.00 5.00 0.00 8,296.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 16.440700 0.00 17.00 0.00 27,966.191.000000

Base 16.440700 0.00 17.00 0.00 27,966.19

29089Q105 Total

22.00 0.000.002,200.000 Local 36,262.19

Base 0.00 22.00 0.00 36,262.19

COMMON STOCK291005106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCEMERITUS CORP

2,700.000 NHIH Local 14.850000 0.00 27.00 0.00 40,122.001.000000

Base 14.850000 0.00 27.00 0.00 40,122.00

COMMON STOCK USD.5291011104 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSEMERSON ELECTRIC CO

1,790.000 NHDM Local 47.198300 0.00 26.85 0.00 84,511.811.000000

Base 47.198300 0.00 26.85 0.00 84,511.81

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHIH Local 50.960000 0.00 0.00 0.00 356,720.001.000000

Base 50.960000 0.00 0.00 0.00 356,720.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,720.000 NHDM Local 51.467700 0.00 25.80 0.00 88,550.241.000000

Base 51.467700 0.00 25.80 0.00 88,550.24

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 48.221400 0.00 6.00 0.00 19,294.561.000000

Base 48.221400 0.00 6.00 0.00 19,294.56

291011104 Total

58.65 0.000.0010,910.000 Local 549,076.61

Base 0.00 58.65 0.00 549,076.61
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COMMON STOCK USD1.291641108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EMPIRE DISTRICT ELECTRIC CO

1,000.000 NHIH Local 20.275500 0.00 10.00 0.00 20,285.501.000000

Base 20.275500 0.00 10.00 0.00 20,285.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 20.451700 0.00 27.00 0.00 55,246.591.000000

Base 20.451700 0.00 27.00 0.00 55,246.59

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,400.000 NHDG Local 18.567000 0.00 47.00 0.00 174,576.801.000000

Base 18.567000 0.00 47.00 0.00 174,576.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,400.000 NHHZ Local 19.280000 0.00 0.00 0.00 181,232.001.000000

Base 19.280000 0.00 0.00 0.00 181,232.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 20.430000 0.00 3.00 0.00 4,089.001.000000

Base 20.430000 0.00 3.00 0.00 4,089.00

291641108 Total

87.00 0.000.0022,700.000 Local 435,429.89

Base 0.00 87.00 0.00 435,429.89

COMMON STOCK USD.01292218104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EMPLOYERS HOLDINGS INC

2,500.000 NHIH Local 16.652800 0.00 25.00 0.00 41,657.001.000000

Base 16.652800 0.00 25.00 0.00 41,657.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 16.625000 0.00 1.00 0.00 1,663.501.000000

Base 16.625000 0.00 1.00 0.00 1,663.50
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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

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 16.648200 0.00 8.00 0.00 13,326.561.000000

Base 16.648200 0.00 8.00 0.00 13,326.56

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,700.000 NHDG Local 12.559600 0.00 43.50 0.00 109,312.021.000000

Base 12.559600 0.00 43.50 0.00 109,312.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHHZ Local 13.810000 0.00 0.00 0.00 120,147.001.000000

Base 13.810000 0.00 0.00 0.00 120,147.00

292218104 Total

77.50 0.000.0020,800.000 Local 286,106.08

Base 0.00 77.50 0.00 286,106.08

ADR NPV29244T101 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCEMPRESA NAC ELEC CHIL SP ADR

4,036.000 NHIL Local 45.250399 0.00 54.49 0.00 182,685.101.000000

Base 45.250399 0.00 54.49 0.00 182,685.10

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHIL Local 45.930000 0.00 0.00 0.00 105,639.001.000000

Base 45.930000 0.00 0.00 0.00 105,639.00

29244T101 Total

54.49 0.000.006,336.000 Local 288,324.10

Base 0.00 54.49 0.00 288,324.10

COMMON STOCK USD.1292475209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EMULEX CORP

2,457.000 NHIH Local 8.578702 0.00 24.57 0.00 21,102.441.000000

Base 8.578702 0.00 24.57 0.00 21,102.44
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

443.000 NHIH Local 8.586800 0.00 4.43 0.00 3,808.381.000000

Base 8.586800 0.00 4.43 0.00 3,808.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,900.000 NHIH Local 8.561300 0.00 49.00 0.00 41,999.371.000000

Base 8.561300 0.00 49.00 0.00 41,999.37

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,800.000 NHDG Local 6.208200 0.00 99.00 0.00 123,021.361.000000

Base 6.208200 0.00 99.00 0.00 123,021.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,800.000 NHHZ Local 6.780000 0.00 0.00 0.00 134,244.001.000000

Base 6.780000 0.00 0.00 0.00 134,244.00

292475209 Total

177.00 0.000.0047,400.000 Local 324,175.55

Base 0.00 177.00 0.00 324,175.55

COMMON STOCK USD.01292554102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENCORE CAPITAL GROUP INC

700.000 NHIH Local 23.145000 0.00 7.00 0.00 16,208.501.000000

Base 23.145000 0.00 7.00 0.00 16,208.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 23.089300 0.00 7.00 0.00 16,169.511.000000

Base 23.089300 0.00 7.00 0.00 16,169.51

03 Oct 2011 06 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,900.000 NHDX Local 21.840600 0.00 13.30 0.00 41,510.441.000000

Base 21.840600 0.00 13.30 0.00 41,510.44
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Base Currency: USD - US DOLLAR

03 Oct 2011 06 Oct 2011 USD/DTC 0.01LIQUIDNETINC

5,500.000 NHDX Local 21.768600 0.00 55.00 0.00 119,782.301.000000

Base 21.768600 0.00 55.00 0.00 119,782.30

03 Nov 2011 08 Nov 2011 USD/DTC 0.02WEEDEN + CO.

3,300.000 NHDX Local 22.809000 0.00 66.00 0.00 75,335.701.000000

Base 22.809000 0.00 66.00 0.00 75,335.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

3,150.000 NHDX Local 22.989200 0.00 94.50 0.00 72,510.481.000000

Base 22.989200 0.00 94.50 0.00 72,510.48

17 Nov 2011 22 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

2,250.000 NHDX Local 22.872200 0.00 67.50 0.00 51,529.951.000000

Base 22.872200 0.00 67.50 0.00 51,529.95

292554102 Total

310.30 0.000.0017,500.000 Local 393,046.88

Base 0.00 310.30 0.00 393,046.88

COMMON STOCK USD1.29255V201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENCORE BANCSHARES INC

800.000 NHIH Local 11.147500 0.00 8.00 0.00 8,926.001.000000

Base 11.147500 0.00 8.00 0.00 8,926.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 10.768900 0.00 9.00 0.00 19,393.021.000000

Base 10.768900 0.00 9.00 0.00 19,393.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 11.340000 0.00 0.00 0.00 20,412.001.000000

Base 11.340000 0.00 0.00 0.00 20,412.00
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29255V201 Total

17.00 0.000.004,400.000 Local 48,731.02

Base 0.00 17.00 0.00 48,731.02

COMMON STOCK USD.01292562105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENCORE WIRE CORP

100.000 NHIH Local 25.465000 0.00 1.00 0.00 2,547.501.000000

Base 25.465000 0.00 1.00 0.00 2,547.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 25.670600 0.00 16.00 0.00 41,088.961.000000

Base 25.670600 0.00 16.00 0.00 41,088.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 21.170900 0.00 20.50 0.00 86,821.191.000000

Base 21.170900 0.00 20.50 0.00 86,821.19

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 22.630000 0.00 0.00 0.00 92,783.001.000000

Base 22.630000 0.00 0.00 0.00 92,783.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 25.795000 0.00 6.00 0.00 10,324.001.000000

Base 25.795000 0.00 6.00 0.00 10,324.00

292562105 Total

43.50 0.000.0010,300.000 Local 233,564.65

Base 0.00 43.50 0.00 233,564.65

COMMON STOCK29259G200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COENDEAVOUR INTERNATIONAL CORP

3,300.000 NHIH Local 6.774800 0.00 33.00 0.00 22,389.841.000000

Base 6.774800 0.00 33.00 0.00 22,389.84
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 6.091200 0.00 41.50 0.00 50,598.461.000000

Base 6.091200 0.00 41.50 0.00 50,598.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHZ Local 7.700000 0.00 0.00 0.00 63,910.001.000000

Base 7.700000 0.00 0.00 0.00 63,910.00

29259G200 Total

74.50 0.000.0019,900.000 Local 136,898.30

Base 0.00 74.50 0.00 136,898.30

COMMON STOCK USD.0129265N108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERGEN CORP

1,200.000 NHDG Local 40.890000 0.00 0.00 0.00 49,068.001.000000

Base 40.890000 0.00 0.00 0.00 49,068.00

COMMON STOCK USD.0129266R108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERGIZER HOLDINGS INC

1,300.000 NHDG Local 66.440000 0.00 0.00 0.00 86,372.001.000000

Base 66.440000 0.00 0.00 0.00 86,372.00

COMMON STOCK29266S106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCENDOLOGIX INC

4,400.000 NHIH Local 11.457000 0.00 44.00 0.00 50,454.801.000000

Base 11.457000 0.00 44.00 0.00 50,454.80

COMMON STOCK29269A102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENDOCYTE INC

300.000 NHIH Local 9.855000 0.00 3.00 0.00 2,959.501.000000

Base 9.855000 0.00 3.00 0.00 2,959.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 9.961700 0.00 12.00 0.00 11,966.041.000000

Base 9.961700 0.00 12.00 0.00 11,966.04
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29269A102 Total

15.00 0.000.001,500.000 Local 14,925.54

Base 0.00 15.00 0.00 14,925.54

COMMON STOCK29270J100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENERGY RECOVERY INC

1,267.000 NHIH Local 2.497200 0.00 12.67 0.00 3,176.621.000000

Base 2.497200 0.00 12.67 0.00 3,176.62

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 2.506100 0.00 9.00 0.00 2,264.491.000000

Base 2.506100 0.00 9.00 0.00 2,264.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,933.000 NHIH Local 2.523301 0.00 19.33 0.00 4,896.871.000000

Base 2.523301 0.00 19.33 0.00 4,896.87

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,300.000 NHDG Local 2.828800 0.00 51.50 0.00 29,188.141.000000

Base 2.828800 0.00 51.50 0.00 29,188.14

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHZ Local 3.000000 0.00 0.00 0.00 30,900.001.000000

Base 3.000000 0.00 0.00 0.00 30,900.00

29270J100 Total

92.50 0.000.0024,700.000 Local 70,426.12

Base 0.00 92.50 0.00 70,426.12

COMMON STOCK29270U303 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COENERGY PARTNERS LTD

2,600.000 NHIH Local 14.869900 0.00 26.00 0.00 38,687.741.000000

Base 14.869900 0.00 26.00 0.00 38,687.74
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,400.000 NHDG Local 10.672500 0.00 32.00 0.00 68,336.001.000000

Base 10.672500 0.00 32.00 0.00 68,336.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHHZ Local 12.700000 0.00 0.00 0.00 81,280.001.000000

Base 12.700000 0.00 0.00 0.00 81,280.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 12.836300 0.00 12.00 0.00 10,281.041.000000

Base 12.836300 0.00 12.00 0.00 10,281.04

29270U303 Total

70.00 0.000.0016,200.000 Local 198,584.78

Base 0.00 70.00 0.00 198,584.78

ADR NPV29274F104 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCENERSIS S.A.  SPONS ADR

10,405.000 NHIL Local 17.376200 0.00 140.47 0.00 180,939.831.000000

Base 17.376200 0.00 140.47 0.00 180,939.83

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHIL Local 17.720000 0.00 0.00 0.00 88,600.001.000000

Base 17.720000 0.00 0.00 0.00 88,600.00

29274F104 Total

140.47 0.000.0015,405.000 Local 269,539.83

Base 0.00 140.47 0.00 269,539.83

COMMON STOCK USD.01292756202 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCENERGYSOLUTIONS INC

7,200.000 NHIH Local 3.685000 0.00 72.00 0.00 26,604.001.000000

Base 3.685000 0.00 72.00 0.00 26,604.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,300.000 NHDG Local 3.099000 0.00 71.50 0.00 44,387.201.000000

Base 3.099000 0.00 71.50 0.00 44,387.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,300.000 NHHZ Local 3.380000 0.00 0.00 0.00 48,334.001.000000

Base 3.380000 0.00 0.00 0.00 48,334.00

292756202 Total

143.50 0.000.0035,800.000 Local 119,325.20

Base 0.00 143.50 0.00 119,325.20

COMMON STOCK USD.0129275Y102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENERSYS

4,500.000 NHIH Local 26.168000 0.00 45.00 0.00 117,801.001.000000

Base 26.168000 0.00 45.00 0.00 117,801.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.02BNY CONVERGEX LJR

9,300.000 NHDX Local 18.334200 0.00 186.00 0.00 170,694.061.000000

Base 18.334200 0.00 186.00 0.00 170,694.06

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,200.000 NHDG Local 18.425500 0.00 41.00 0.00 151,130.101.000000

Base 18.425500 0.00 41.00 0.00 151,130.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHHZ Local 20.700000 0.00 0.00 0.00 169,740.001.000000

Base 20.700000 0.00 0.00 0.00 169,740.00

29275Y102 Total

272.00 0.000.0030,200.000 Local 609,365.16

Base 0.00 272.00 0.00 609,365.16
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COMMON STOCK292764107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENERNOC INC

1,358.000 NHIH Local 10.313601 0.00 13.58 0.00 14,019.451.000000

Base 10.313601 0.00 13.58 0.00 14,019.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

742.000 NHIH Local 10.392601 0.00 7.42 0.00 7,718.731.000000

Base 10.392601 0.00 7.42 0.00 7,718.73

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 8.435600 0.00 18.50 0.00 31,230.221.000000

Base 8.435600 0.00 18.50 0.00 31,230.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 9.650000 0.00 0.00 0.00 35,705.001.000000

Base 9.650000 0.00 0.00 0.00 35,705.00

292764107 Total

39.50 0.000.009,500.000 Local 88,673.40

Base 0.00 39.50 0.00 88,673.40

COMMON STOCK USD2.5293389102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENNIS INC

600.000 NHIH Local 14.856400 0.00 6.00 0.00 8,919.841.000000

Base 14.856400 0.00 6.00 0.00 8,919.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,700.000 NHIH Local 14.879300 0.00 17.00 0.00 25,311.811.000000

Base 14.879300 0.00 17.00 0.00 25,311.81

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,800.000 NHDG Local 12.755800 0.00 29.00 0.00 74,012.641.000000

Base 12.755800 0.00 29.00 0.00 74,012.64
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHZ Local 13.810000 0.00 0.00 0.00 80,098.001.000000

Base 13.810000 0.00 0.00 0.00 80,098.00

293389102 Total

52.00 0.000.0013,900.000 Local 188,342.29

Base 0.00 52.00 0.00 188,342.29

COMMON STOCK USD.0129355X107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENPRO INDUSTRIES INC

600.000 NHIH Local 33.795000 0.00 6.00 0.00 20,283.001.000000

Base 33.795000 0.00 6.00 0.00 20,283.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 33.650000 0.00 2.00 0.00 6,732.001.000000

Base 33.650000 0.00 2.00 0.00 6,732.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 33.867000 0.00 10.00 0.00 33,877.001.000000

Base 33.867000 0.00 10.00 0.00 33,877.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 28.293100 0.00 13.50 0.00 76,404.871.000000

Base 28.293100 0.00 13.50 0.00 76,404.87

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 30.700000 0.00 0.00 0.00 82,890.001.000000

Base 30.700000 0.00 0.00 0.00 82,890.00

29355X107 Total

31.50 0.000.007,200.000 Local 220,186.87

Base 0.00 31.50 0.00 220,186.87
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COMMON STOCK29358P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENSIGN GROUP INC/THE

1,500.000 NHIH Local 23.859300 0.00 15.00 0.00 35,803.951.000000

Base 23.859300 0.00 15.00 0.00 35,803.95

COMMON STOCK USD.0129362U104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENTEGRIS INC

2,700.000 NHIH Local 8.819600 0.00 27.00 0.00 23,839.921.000000

Base 8.819600 0.00 27.00 0.00 23,839.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 8.842300 0.00 11.00 0.00 9,737.531.000000

Base 8.842300 0.00 11.00 0.00 9,737.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

8,200.000 NHIH Local 8.830700 0.00 82.00 0.00 72,493.741.000000

Base 8.830700 0.00 82.00 0.00 72,493.74

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,800.000 NHDG Local 6.399900 0.00 104.00 0.00 133,221.921.000000

Base 6.399900 0.00 104.00 0.00 133,221.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,800.000 NHHZ Local 7.550000 0.00 0.00 0.00 157,040.001.000000

Base 7.550000 0.00 0.00 0.00 157,040.00

29362U104 Total

224.00 0.000.0053,600.000 Local 396,333.11

Base 0.00 224.00 0.00 396,333.11

COMMON STOCK USD.01293639100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COENTERCOM COMMUNICATIONS CL A

2,200.000 NHIH Local 5.304600 0.00 22.00 0.00 11,692.121.000000

Base 5.304600 0.00 22.00 0.00 11,692.12



Prepared by State StreetPage 917

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 4.994200 0.00 27.00 0.00 26,995.681.000000

Base 4.994200 0.00 27.00 0.00 26,995.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHZ Local 5.580000 0.00 0.00 0.00 30,132.001.000000

Base 5.580000 0.00 0.00 0.00 30,132.00

293639100 Total

49.00 0.000.0013,000.000 Local 68,819.80

Base 0.00 49.00 0.00 68,819.80

COMMON STOCK USD.0129364G103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENTERGY CORP

3,200.000 NHDG Local 66.290000 0.00 0.00 0.00 212,128.001.000000

Base 66.290000 0.00 0.00 0.00 212,128.00

03 Oct 2011 06 Oct 2011 USD/DTC 0.01ASSENT LLC

3,400.000 NHDF Local 65.290600 0.00 23.80 0.00 222,011.841.000000

Base 65.290600 0.00 23.80 0.00 222,011.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01ASSENT LLC

800.000 NHDF Local 63.177000 0.00 5.60 0.00 50,547.201.000000

Base 63.177000 0.00 5.60 0.00 50,547.20

05 Oct 2011 11 Oct 2011 USD/DTC 0.01ASSENT LLC

900.000 NHDF Local 63.939200 0.00 6.30 0.00 57,551.581.000000

Base 63.939200 0.00 6.30 0.00 57,551.58

07 Oct 2011 13 Oct 2011 USD/DTC 0.01ASSENT LLC

400.000 NHDF Local 65.076700 0.00 2.80 0.00 26,033.481.000000

Base 65.076700 0.00 2.80 0.00 26,033.48
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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 Cost

Base Currency: USD - US DOLLAR

10 Oct 2011 13 Oct 2011 USD/DTC 0.01ASSENT LLC

1,200.000 NHDF Local 66.391900 0.00 8.40 0.00 79,678.681.000000

Base 66.391900 0.00 8.40 0.00 79,678.68

12 Oct 2011 17 Oct 2011 USD/DTC 0.01ASSENT LLC

2,500.000 NHDF Local 65.946800 0.00 17.50 0.00 164,884.501.000000

Base 65.946800 0.00 17.50 0.00 164,884.50

24 Oct 2011 27 Oct 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 68.667700 0.00 10.50 0.00 96,145.281.000000

Base 68.667700 0.00 10.50 0.00 96,145.28

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 69.000000 0.00 0.00 0.00 103,500.001.000000

Base 69.000000 0.00 0.00 0.00 103,500.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 70.968900 0.00 1.50 0.00 7,098.391.000000

Base 70.968900 0.00 1.50 0.00 7,098.39

29364G103 Total

76.40 0.000.0015,400.000 Local 1,019,578.95

Base 0.00 76.40 0.00 1,019,578.95

COMMON STOCK USD.01293668109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENTERPRISE BANCORP INC

500.000 NHIH Local 14.098100 0.00 5.00 0.00 7,054.051.000000

Base 14.098100 0.00 5.00 0.00 7,054.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 12.719200 0.00 6.00 0.00 15,269.041.000000

Base 12.719200 0.00 6.00 0.00 15,269.04
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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 Cost

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 13.440000 0.00 0.00 0.00 16,128.001.000000

Base 13.440000 0.00 0.00 0.00 16,128.00

293668109 Total

11.00 0.000.002,900.000 Local 38,451.09

Base 0.00 11.00 0.00 38,451.09

COMMON STOCK USD.01293712105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENTERPRISE FINANCIAL SERVICE

500.000 NHIH Local 15.554000 0.00 5.00 0.00 7,782.001.000000

Base 15.554000 0.00 5.00 0.00 7,782.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

900.000 NHIH Local 15.393300 0.00 9.00 0.00 13,862.971.000000

Base 15.393300 0.00 9.00 0.00 13,862.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 13.114500 0.00 15.50 0.00 40,670.451.000000

Base 13.114500 0.00 15.50 0.00 40,670.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 14.000000 0.00 0.00 0.00 43,400.001.000000

Base 14.000000 0.00 0.00 0.00 43,400.00

293712105 Total

29.50 0.000.007,600.000 Local 105,715.42

Base 0.00 29.50 0.00 105,715.42

REIT USD.0129380T105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENTERTAINMENT PROPERTIES TR

3,900.000 NHIH Local 44.384900 0.00 39.00 0.00 173,140.111.000000

Base 44.384900 0.00 39.00 0.00 173,140.11
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 44.390000 0.00 1.00 0.00 4,440.001.000000

Base 44.390000 0.00 1.00 0.00 4,440.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 44.405000 0.00 2.00 0.00 8,883.001.000000

Base 44.405000 0.00 2.00 0.00 8,883.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,500.000 NHDG Local 36.576900 0.00 52.50 0.00 384,109.951.000000

Base 36.576900 0.00 52.50 0.00 384,109.95

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,500.000 NHHZ Local 39.800000 0.00 0.00 0.00 417,900.001.000000

Base 39.800000 0.00 0.00 0.00 417,900.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 42.645000 0.00 3.00 0.00 8,532.001.000000

Base 42.645000 0.00 3.00 0.00 8,532.00

29380T105 Total

97.50 0.000.0025,400.000 Local 997,005.06

Base 0.00 97.50 0.00 997,005.06

COMMON STOCK29382R107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCENTRAVISION COMMUNICATIONS A

2,600.000 NHIH Local 1.460000 0.00 26.00 0.00 3,822.001.000000

Base 1.460000 0.00 26.00 0.00 3,822.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,000.000 NHIH Local 1.557900 0.00 20.00 0.00 3,135.801.000000

Base 1.557900 0.00 20.00 0.00 3,135.80
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,800.000 NHDG Local 0.827800 0.00 29.00 0.00 4,830.241.000000

Base 0.827800 0.00 29.00 0.00 4,830.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHZ Local 1.430000 0.00 0.00 0.00 8,294.001.000000

Base 1.430000 0.00 0.00 0.00 8,294.00

29382R107 Total

75.00 0.000.0016,200.000 Local 20,082.04

Base 0.00 75.00 0.00 20,082.04

COMMON STOCK29384R105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COENTROPIC COMMUNICATIONS INC

7,700.000 NHIH Local 5.027800 0.00 77.00 0.00 38,791.061.000000

Base 5.027800 0.00 77.00 0.00 38,791.06

COMMON STOCK USD.01293904108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENZON PHARMACEUTICALS INC

3,135.000 NHIH Local 6.579901 0.00 31.35 0.00 20,659.341.000000

Base 6.579901 0.00 31.35 0.00 20,659.34

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 6.495000 0.00 1.00 0.00 650.501.000000

Base 6.495000 0.00 1.00 0.00 650.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

165.000 NHIH Local 6.540000 0.00 1.65 0.00 1,080.751.000000

Base 6.540000 0.00 1.65 0.00 1,080.75

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 7.105700 0.00 39.50 0.00 56,174.531.000000

Base 7.105700 0.00 39.50 0.00 56,174.53
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Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHZ Local 7.420000 0.00 0.00 0.00 58,618.001.000000

Base 7.420000 0.00 0.00 0.00 58,618.00

293904108 Total

73.50 0.000.0019,200.000 Local 137,183.12

Base 0.00 73.50 0.00 137,183.12

COMMON STOCK29404K106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENVESTNET INC

100.000 NHIH Local 11.735000 0.00 1.00 0.00 1,174.501.000000

Base 11.735000 0.00 1.00 0.00 1,174.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 11.580300 0.00 16.00 0.00 18,544.481.000000

Base 11.580300 0.00 16.00 0.00 18,544.48

29404K106 Total

17.00 0.000.001,700.000 Local 19,718.98

Base 0.00 17.00 0.00 19,718.98

COMMON STOCK USD.01294100102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENZO BIOCHEM INC

200.000 NHIH Local 2.330000 0.00 2.00 0.00 468.001.000000

Base 2.330000 0.00 2.00 0.00 468.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 2.285000 0.00 8.00 0.00 1,836.001.000000

Base 2.285000 0.00 8.00 0.00 1,836.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,500.000 NHIH Local 2.316400 0.00 25.00 0.00 5,816.001.000000

Base 2.316400 0.00 25.00 0.00 5,816.00
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 2.429200 0.00 39.50 0.00 19,230.181.000000

Base 2.429200 0.00 39.50 0.00 19,230.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHZ Local 2.660000 0.00 0.00 0.00 21,014.001.000000

Base 2.660000 0.00 0.00 0.00 21,014.00

294100102 Total

74.50 0.000.0019,300.000 Local 48,364.18

Base 0.00 74.50 0.00 48,364.18

COMMON STOCK USD.01294268107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EPLUS INC

300.000 NHIH Local 28.525100 0.00 3.00 0.00 8,560.531.000000

Base 28.525100 0.00 3.00 0.00 8,560.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 23.960000 0.00 3.50 0.00 16,775.501.000000

Base 23.960000 0.00 3.50 0.00 16,775.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 23.800000 0.00 0.00 0.00 16,660.001.000000

Base 23.800000 0.00 0.00 0.00 16,660.00

294268107 Total

6.50 0.000.001,700.000 Local 41,996.03

Base 0.00 6.50 0.00 41,996.03

COMMON STOCK USD.0129428R103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EPOCH HOLDING CORP

500.000 NHIH Local 22.190600 0.00 5.00 0.00 11,100.301.000000

Base 22.190600 0.00 5.00 0.00 11,100.30
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

800.000 NHIH Local 22.505500 0.00 8.00 0.00 18,012.401.000000

Base 22.505500 0.00 8.00 0.00 18,012.40

29428R103 Total

13.00 0.000.001,300.000 Local 29,112.70

Base 0.00 13.00 0.00 29,112.70

COMMON STOCK29429D103 28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLCEPOCRATES INC

700.000 NHIH Local 8.411700 0.00 7.00 0.00 5,895.191.000000

Base 8.411700 0.00 7.00 0.00 5,895.19

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHZ Local 8.246100 0.00 18.00 0.00 9,913.321.000000

Base 8.246100 0.00 18.00 0.00 9,913.32

29429D103 Total

25.00 0.000.001,900.000 Local 15,808.51

Base 0.00 25.00 0.00 15,808.51

COMMON STOCK294429105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEQUIFAX INC

2,100.000 NHDG Local 30.740000 0.00 0.00 0.00 64,554.001.000000

Base 30.740000 0.00 0.00 0.00 64,554.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 36.030000 0.00 0.00 0.00 39,633.001.000000

Base 36.030000 0.00 0.00 0.00 39,633.00

294429105 Total

0.00 0.000.003,200.000 Local 104,187.00

Base 0.00 0.00 0.00 104,187.00
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REIT USD.0129472R108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCEQUITY LIFESTYLE PROPERTIES

100.000 NHIH Local 62.655000 0.00 1.00 0.00 6,266.501.000000

Base 62.655000 0.00 1.00 0.00 6,266.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 62.711600 0.00 26.00 0.00 163,076.161.000000

Base 62.711600 0.00 26.00 0.00 163,076.16

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 60.125300 0.00 11.00 0.00 132,286.661.000000

Base 60.125300 0.00 11.00 0.00 132,286.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 64.430000 0.00 0.00 0.00 141,746.001.000000

Base 64.430000 0.00 0.00 0.00 141,746.00

29472R108 Total

38.00 0.000.007,100.000 Local 443,375.32

Base 0.00 38.00 0.00 443,375.32

REIT USD.01294752100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EQUITY ONE INC

3,729.000 NHIH Local 16.541700 0.00 37.29 0.00 61,721.291.000000

Base 16.541700 0.00 37.29 0.00 61,721.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 16.515000 0.00 1.00 0.00 1,652.501.000000

Base 16.515000 0.00 1.00 0.00 1,652.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

971.000 NHIH Local 16.576601 0.00 9.71 0.00 16,105.591.000000

Base 16.576601 0.00 9.71 0.00 16,105.59
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,300.000 NHDG Local 14.929000 0.00 61.50 0.00 183,688.201.000000

Base 14.929000 0.00 61.50 0.00 183,688.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,300.000 NHHZ Local 15.500000 0.00 0.00 0.00 190,650.001.000000

Base 15.500000 0.00 0.00 0.00 190,650.00

294752100 Total

109.50 0.000.0029,400.000 Local 453,817.58

Base 0.00 109.50 0.00 453,817.58

REIT USD.0129476L107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEQUITY RESIDENTIAL

5,000.000 NHDG Local 51.870000 0.00 0.00 0.00 259,350.001.000000

Base 51.870000 0.00 0.00 0.00 259,350.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 57.760000 0.00 0.00 0.00 144,400.001.000000

Base 57.760000 0.00 0.00 0.00 144,400.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 55.685000 0.00 3.00 0.00 11,140.001.000000

Base 55.685000 0.00 3.00 0.00 11,140.00

29476L107 Total

3.00 0.000.007,700.000 Local 414,890.00

Base 0.00 3.00 0.00 414,890.00

COMMON STOCK USD.0129481V108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ERESEARCH TECHNOLOGY INC

545.000 NHIH Local 4.902900 0.00 5.45 0.00 2,677.531.000000

Base 4.902900 0.00 5.45 0.00 2,677.53
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.860000 0.00 1.00 0.00 487.001.000000

Base 4.860000 0.00 1.00 0.00 487.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,755.000 NHIH Local 4.884400 0.00 37.55 0.00 18,378.471.000000

Base 4.884400 0.00 37.55 0.00 18,378.47

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,300.000 NHDG Local 4.127400 0.00 26.50 0.00 21,901.721.000000

Base 4.127400 0.00 26.50 0.00 21,901.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHZ Local 4.530000 0.00 0.00 0.00 24,009.001.000000

Base 4.530000 0.00 0.00 0.00 24,009.00

29481V108 Total

70.50 0.000.0015,000.000 Local 67,453.72

Base 0.00 70.50 0.00 67,453.72

COMMON STOCK USD.01296315104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ESCO TECHNOLOGIES INC

500.000 NHIH Local 29.135000 0.00 5.00 0.00 14,572.501.000000

Base 29.135000 0.00 5.00 0.00 14,572.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 28.965000 0.00 1.00 0.00 2,897.501.000000

Base 28.965000 0.00 1.00 0.00 2,897.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 29.209200 0.00 18.00 0.00 52,594.561.000000

Base 29.209200 0.00 18.00 0.00 52,594.56
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 24.710000 0.00 21.50 0.00 106,274.501.000000

Base 24.710000 0.00 21.50 0.00 106,274.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 28.740000 0.00 0.00 0.00 123,582.001.000000

Base 28.740000 0.00 0.00 0.00 123,582.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 29.503500 0.00 3.00 0.00 5,903.701.000000

Base 29.503500 0.00 3.00 0.00 5,903.70

296315104 Total

48.50 0.000.0011,200.000 Local 305,824.76

Base 0.00 48.50 0.00 305,824.76

COMMON STOCK USD.0129667D104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ESSA BANCORP INC

1,000.000 NHIH Local 10.862900 0.00 10.00 0.00 10,872.901.000000

Base 10.862900 0.00 10.00 0.00 10,872.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 10.138200 0.00 12.50 0.00 25,358.001.000000

Base 10.138200 0.00 12.50 0.00 25,358.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 11.020000 0.00 0.00 0.00 27,550.001.000000

Base 11.020000 0.00 0.00 0.00 27,550.00

29667D104 Total

22.50 0.000.006,000.000 Local 63,780.90

Base 0.00 22.50 0.00 63,780.90
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REIT USD.0001297178105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHESSEX PROPERTY TRUST INC

258.000 NHDG Local 120.040000 0.00 0.00 0.00 30,970.321.000000

Base 120.040000 0.00 0.00 0.00 30,970.32

COMMON STOCK297187106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COESSEX RENTAL CORP

700.000 NHIH Local 3.347700 0.00 7.00 0.00 2,350.391.000000

Base 3.347700 0.00 7.00 0.00 2,350.39

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 3.371200 0.00 9.00 0.00 3,043.081.000000

Base 3.371200 0.00 9.00 0.00 3,043.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 1.924600 0.00 16.50 0.00 6,367.681.000000

Base 1.924600 0.00 16.50 0.00 6,367.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 3.170000 0.00 0.00 0.00 10,461.001.000000

Base 3.170000 0.00 0.00 0.00 10,461.00

297187106 Total

32.50 0.000.008,200.000 Local 22,222.15

Base 0.00 32.50 0.00 22,222.15

COMMON STOCK USD.2297425100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ESTERLINE TECHNOLOGIES CORP

1,300.000 NHIH Local 56.915800 0.00 13.00 0.00 74,003.541.000000

Base 56.915800 0.00 13.00 0.00 74,003.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 57.031700 0.00 3.00 0.00 17,112.511.000000

Base 57.031700 0.00 3.00 0.00 17,112.51
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 57.124500 0.00 11.00 0.00 62,847.951.000000

Base 57.124500 0.00 11.00 0.00 62,847.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 49.721500 0.00 34.50 0.00 343,112.851.000000

Base 49.721500 0.00 34.50 0.00 343,112.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 56.100000 0.00 0.00 0.00 387,090.001.000000

Base 56.100000 0.00 0.00 0.00 387,090.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 52.320000 0.00 3.00 0.00 10,467.001.000000

Base 52.320000 0.00 3.00 0.00 10,467.00

297425100 Total

64.50 0.000.0016,700.000 Local 894,633.85

Base 0.00 64.50 0.00 894,633.85

COMMON STOCK USD.01297602104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ETHAN ALLEN INTERIORS INC

200.000 NHIH Local 19.265000 0.00 2.00 0.00 3,855.001.000000

Base 19.265000 0.00 2.00 0.00 3,855.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 19.280000 0.00 1.00 0.00 1,929.001.000000

Base 19.280000 0.00 1.00 0.00 1,929.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 19.310700 0.00 19.00 0.00 36,709.331.000000

Base 19.310700 0.00 19.00 0.00 36,709.33
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 13.419100 0.00 18.00 0.00 48,326.761.000000

Base 13.419100 0.00 18.00 0.00 48,326.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 15.610000 0.00 0.00 0.00 56,196.001.000000

Base 15.610000 0.00 0.00 0.00 56,196.00

07 Dec 2011 12 Dec 2011 USD/DTC 0.04ISI GROUPINC

2,780.000 NHHO Local 22.040400 0.00 111.20 0.00 61,383.511.000000

Base 22.040400 0.00 111.20 0.00 61,383.51

08 Dec 2011 13 Dec 2011 USD/DTC 0.04ISI GROUPINC

1,080.000 NHHO Local 22.093700 0.00 43.20 0.00 23,904.401.000000

Base 22.093700 0.00 43.20 0.00 23,904.40

09 Dec 2011 14 Dec 2011 USD/DTC 0.04ISI GROUPINC

2,810.000 NHHO Local 22.720300 0.00 112.40 0.00 63,956.441.000000

Base 22.720300 0.00 112.40 0.00 63,956.44

12 Dec 2011 15 Dec 2011 USD/DTC 0.04ISI GROUPINC

1,010.000 NHHO Local 22.537200 0.00 40.40 0.00 22,802.971.000000

Base 22.537200 0.00 40.40 0.00 22,802.97

13 Dec 2011 16 Dec 2011 USD/DTC 0.04ISI GROUPINC

3,070.000 NHHO Local 22.638300 0.00 122.80 0.00 69,622.381.000000

Base 22.638300 0.00 122.80 0.00 69,622.38

14 Dec 2011 19 Dec 2011 USD/DTC 0.04PIPER JAFFRAY

2,180.000 NHHO Local 22.007200 0.00 87.20 0.00 48,062.901.000000

Base 22.007200 0.00 87.20 0.00 48,062.90

15 Dec 2011 20 Dec 2011 USD/DTC 0.04PIPER JAFFRAY

2,300.000 NHHO Local 22.328700 0.00 92.00 0.00 51,448.011.000000

Base 22.328700 0.00 92.00 0.00 51,448.01
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16 Dec 2011 21 Dec 2011 USD/DTC 0.04PIPER JAFFRAY

2,040.000 NHHO Local 21.842400 0.00 81.60 0.00 44,640.101.000000

Base 21.842400 0.00 81.60 0.00 44,640.10

19 Dec 2011 22 Dec 2011 USD/DTC 0.04PIPER JAFFRAY

2,360.000 NHHO Local 22.026900 0.00 94.40 0.00 52,077.881.000000

Base 22.026900 0.00 94.40 0.00 52,077.88

20 Dec 2011 23 Dec 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

2,190.000 NHHO Local 22.867800 0.00 87.60 0.00 50,168.081.000000

Base 22.867800 0.00 87.60 0.00 50,168.08

297602104 Total

912.80 0.000.0031,220.000 Local 635,082.76

Base 0.00 912.80 0.00 635,082.76

COMMON STOCK USD.02298736109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EURONET WORLDWIDE INC

200.000 NHIH Local 17.847500 0.00 2.00 0.00 3,571.501.000000

Base 17.847500 0.00 2.00 0.00 3,571.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,400.000 NHIH Local 17.852300 0.00 44.00 0.00 78,594.121.000000

Base 17.852300 0.00 44.00 0.00 78,594.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,500.000 NHDG Local 14.847800 0.00 57.50 0.00 170,807.201.000000

Base 14.847800 0.00 57.50 0.00 170,807.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,500.000 NHHZ Local 16.300000 0.00 0.00 0.00 187,450.001.000000

Base 16.300000 0.00 0.00 0.00 187,450.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 16.718300 0.00 4.50 0.00 5,019.991.000000

Base 16.718300 0.00 4.50 0.00 5,019.99

298736109 Total

108.00 0.000.0027,900.000 Local 445,442.81

Base 0.00 108.00 0.00 445,442.81

COMMON STOCK USD.0129977A105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EVERCORE PARTNERS INC CL A

1,900.000 NHIH Local 27.179600 0.00 19.00 0.00 51,660.241.000000

Base 27.179600 0.00 19.00 0.00 51,660.24

COMMON STOCK30049A107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EVOLUTION PETROLEUM CORP

100.000 NHIH Local 6.990000 0.00 1.00 0.00 700.001.000000

Base 6.990000 0.00 1.00 0.00 700.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 7.110500 0.00 14.00 0.00 9,968.701.000000

Base 7.110500 0.00 14.00 0.00 9,968.70

30049A107 Total

15.00 0.000.001,500.000 Local 10,668.70

Base 0.00 15.00 0.00 10,668.70

COMMON STOCK USD.0130063P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXACT SCIENCES CORP

3,600.000 NHIH Local 8.443200 0.00 36.00 0.00 30,431.521.000000

Base 8.443200 0.00 36.00 0.00 30,431.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 8.080000 0.00 1.00 0.00 809.001.000000

Base 8.080000 0.00 1.00 0.00 809.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 8.604500 0.00 10.00 0.00 8,614.501.000000

Base 8.604500 0.00 10.00 0.00 8,614.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 6.405900 0.00 18.50 0.00 23,720.331.000000

Base 6.405900 0.00 18.50 0.00 23,720.33

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 7.630000 0.00 0.00 0.00 28,231.001.000000

Base 7.630000 0.00 0.00 0.00 28,231.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHZ Local 8.050000 0.00 18.00 0.00 9,678.001.000000

Base 8.050000 0.00 18.00 0.00 9,678.00

30063P105 Total

83.50 0.000.0013,300.000 Local 101,484.35

Base 0.00 83.50 0.00 101,484.35

COMMON STOCK300645108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXAR CORP

2,200.000 NHIH Local 5.797700 0.00 22.00 0.00 12,776.941.000000

Base 5.797700 0.00 22.00 0.00 12,776.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 5.766400 0.00 11.00 0.00 6,354.041.000000

Base 5.766400 0.00 11.00 0.00 6,354.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,300.000 NHDG Local 5.880100 0.00 36.50 0.00 42,961.231.000000

Base 5.880100 0.00 36.50 0.00 42,961.23
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,300.000 NHHZ Local 6.230000 0.00 0.00 0.00 45,479.001.000000

Base 6.230000 0.00 0.00 0.00 45,479.00

300645108 Total

69.50 0.000.0017,900.000 Local 107,571.21

Base 0.00 69.50 0.00 107,571.21

COMMON STOCK USD.0130064E109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXACTECH INC

800.000 NHIH Local 15.066900 0.00 8.00 0.00 12,061.521.000000

Base 15.066900 0.00 8.00 0.00 12,061.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 13.778300 0.00 3.00 0.00 8,269.981.000000

Base 13.778300 0.00 3.00 0.00 8,269.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 14.260000 0.00 0.00 0.00 8,556.001.000000

Base 14.260000 0.00 0.00 0.00 8,556.00

30064E109 Total

11.00 0.000.002,000.000 Local 28,887.50

Base 0.00 11.00 0.00 28,887.50

COMMON STOCK30066A105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCEXAMWORKS GROUP INC

2,400.000 NHIH Local 7.110000 0.00 24.00 0.00 17,088.001.000000

Base 7.110000 0.00 24.00 0.00 17,088.00

REIT USD.0130068C109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXCEL TRUST INC

2,400.000 NHIH Local 11.484300 0.00 24.00 0.00 27,586.321.000000

Base 11.484300 0.00 24.00 0.00 27,586.32



Prepared by State StreetPage 936

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 11.405000 0.00 4.00 0.00 4,566.001.000000

Base 11.405000 0.00 4.00 0.00 4,566.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 9.294500 0.00 34.50 0.00 64,166.551.000000

Base 9.294500 0.00 34.50 0.00 64,166.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 10.020000 0.00 0.00 0.00 69,138.001.000000

Base 10.020000 0.00 0.00 0.00 69,138.00

30068C109 Total

62.50 0.000.0016,600.000 Local 165,456.87

Base 0.00 62.50 0.00 165,456.87

COMMON STOCK NPV30161N101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXELON CORP

12,300.000 NHDG Local 42.610000 0.00 0.00 0.00 524,103.001.000000

Base 42.610000 0.00 0.00 0.00 524,103.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 43.813300 0.00 4.50 0.00 13,148.491.000000

Base 43.813300 0.00 4.50 0.00 13,148.49

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHIH Local 44.650000 0.00 0.00 0.00 254,505.001.000000

Base 44.650000 0.00 0.00 0.00 254,505.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 42.211300 0.00 3.00 0.00 8,445.261.000000

Base 42.211300 0.00 3.00 0.00 8,445.26
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30161N101 Total

7.50 0.000.0018,500.000 Local 800,201.75

Base 0.00 7.50 0.00 800,201.75

COMMON STOCK30161Q104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COEXELIXIS INC

11,400.000 NHIH Local 4.263800 0.00 114.00 0.00 48,721.321.000000

Base 4.263800 0.00 114.00 0.00 48,721.32

COMMON STOCK30162A108 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXELIS INC

13,105.000 NHIH Local 10.160000 0.00 0.00 0.00 133,146.801.000000

Base 10.160000 0.00 0.00 0.00 133,146.80

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

48,500.000 NHDF Local 11.502784 0.00 0.00 0.00 557,885.021.000000

Base 11.502784 0.00 0.00 0.00 557,885.02

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

1,502.000 NHDM Local 7.712031 0.00 0.00 0.00 11,583.471.000000

Base 7.712031 0.00 0.00 0.00 11,583.47

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

5,400.000 NHDM Local 10.574291 0.00 0.00 0.00 57,101.171.000000

Base 10.574291 0.00 0.00 0.00 57,101.17

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

2,343.000 NHDM Local 10.332074 0.00 0.00 0.00 24,208.051.000000

Base 10.332074 0.00 0.00 0.00 24,208.05

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

300.000 NHDM Local 10.515567 0.00 0.00 0.00 3,154.671.000000

Base 10.515567 0.00 0.00 0.00 3,154.67
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01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

400.000 NHDM Local 12.316425 0.00 0.00 0.00 4,926.571.000000

Base 12.316425 0.00 0.00 0.00 4,926.57

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

1,400.000 NHDM Local 13.050271 0.00 0.00 0.00 18,270.381.000000

Base 13.050271 0.00 0.00 0.00 18,270.38

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

1,760.000 NHDM Local 11.187614 0.00 0.00 0.00 19,690.201.000000

Base 11.187614 0.00 0.00 0.00 19,690.20

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

5,250.000 NHHY Local 10.765495 0.00 0.00 0.00 56,518.851.000000

Base 10.765495 0.00 0.00 0.00 56,518.85

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

4,000.000 NHHY Local 12.308235 0.00 0.00 0.00 49,232.941.000000

Base 12.308235 0.00 0.00 0.00 49,232.94

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

490.000 NHHY Local 14.559857 0.00 0.00 0.00 7,134.331.000000

Base 14.559857 0.00 0.00 0.00 7,134.33

30162A108 Total

0.00 0.000.0084,450.000 Local 942,852.45

Base 0.00 0.00 0.00 942,852.45

COMMON STOCK USD.01302051206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COEXIDE TECHNOLOGIES

7,000.000 NHIH Local 2.675500 0.00 70.00 0.00 18,798.501.000000

Base 2.675500 0.00 70.00 0.00 18,798.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,300.000 NHDG Local 3.918400 0.00 66.50 0.00 52,181.221.000000

Base 3.918400 0.00 66.50 0.00 52,181.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,300.000 NHHZ Local 4.700000 0.00 0.00 0.00 62,510.001.000000

Base 4.700000 0.00 0.00 0.00 62,510.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.01WEEDEN + CO.

19,434.000 NHDY Local 4.718800 0.00 194.34 0.00 91,899.501.000000

Base 4.718800 0.00 194.34 0.00 91,899.50

31 Oct 2011 03 Nov 2011 USD/DTC 0.01WEEDEN + CO.

14,346.000 NHDY Local 4.598300 0.00 143.46 0.00 66,110.671.000000

Base 4.598300 0.00 143.46 0.00 66,110.67

302051206 Total

474.30 0.000.0067,380.000 Local 291,499.89

Base 0.00 474.30 0.00 291,499.89

COMMON STOCK302081104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXLSERVICE HOLDINGS INC

400.000 NHIH Local 26.387500 0.00 4.00 0.00 10,559.001.000000

Base 26.387500 0.00 4.00 0.00 10,559.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 26.677700 0.00 10.00 0.00 26,687.701.000000

Base 26.677700 0.00 10.00 0.00 26,687.70

302081104 Total

14.00 0.000.001,400.000 Local 37,246.70

Base 0.00 14.00 0.00 37,246.70



Prepared by State StreetPage 940

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXPEDIA INC

1,400.000 NHDG Local 25.750000 0.00 0.00 0.00 36,050.001.000000

Base 25.750000 0.00 0.00 0.00 36,050.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHIH Local 27.770000 0.00 0.00 0.00 47,209.001.000000

Base 27.770000 0.00 0.00 0.00 47,209.00

30212P105 Total

0.00 0.000.003,100.000 Local 83,259.00

Base 0.00 0.00 0.00 83,259.00

COMMON STOCK30212P303 21 Dec 2011 21 Dec 2011 USD/DTCREVERSE SPLIT NON CASHEXPEDIA INC

6,249.500 NHDM Local 21.224016 0.00 0.00 0.00 132,639.491.000000

Base 21.224016 0.00 0.00 0.00 132,639.49

21 Dec 2011 21 Dec 2011 USD/DTCREVERSE SPLIT NON CASH

3,320.000 NHEU Local 20.575355 0.00 0.00 0.00 68,310.181.000000

Base 20.575355 0.00 0.00 0.00 68,310.18

21 Dec 2011 21 Dec 2011 USD/DTCREVERSE SPLIT NON CASH

2,145.000 NHHY Local 17.514074 0.00 0.00 0.00 37,567.691.000000

Base 17.514074 0.00 0.00 0.00 37,567.69

30212P303 Total

0.00 0.000.0011,714.500 Local 238,517.36

Base 0.00 0.00 0.00 238,517.36

COMMON STOCK USD.01302130109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXPEDITORS INTL WASH INC

1,800.000 NHIH Local 45.090000 0.00 0.00 0.00 81,162.001.000000

Base 45.090000 0.00 0.00 0.00 81,162.00
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02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHDZ Local 42.768200 0.00 22.00 0.00 47,067.021.000000

Base 42.768200 0.00 22.00 0.00 47,067.02

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 39.836600 0.00 4.50 0.00 11,955.481.000000

Base 39.836600 0.00 4.50 0.00 11,955.48

302130109 Total

26.50 0.000.003,200.000 Local 140,184.50

Base 0.00 26.50 0.00 140,184.50

COMMON STOCK30214U102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXPONENT INC

1,300.000 NHIH Local 48.254600 0.00 13.00 0.00 62,743.981.000000

Base 48.254600 0.00 13.00 0.00 62,743.98

COMMON STOCK USD.01302182100 10 Oct 2011 13 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETSEXPRESS SCRIPTS INC

18,017.000 NHEZ Local 40.861600 0.00 540.51 0.00 736,743.961.000000

Base 40.861600 0.00 540.51 0.00 736,743.96

17 Oct 2011 20 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

18,653.000 NHEZ Local 39.962300 0.00 559.59 0.00 745,976.371.000000

Base 39.962300 0.00 559.59 0.00 745,976.37

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHIH Local 47.150000 0.00 0.00 0.00 198,030.001.000000

Base 47.150000 0.00 0.00 0.00 198,030.00

302182100 Total

1,100.10 0.000.0040,870.000 Local 1,680,750.33

Base 0.00 1,100.10 0.00 1,680,750.33
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COMMON STOCK30219E103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXPRESS INC

4,500.000 NHIH Local 22.657700 0.00 45.00 0.00 102,004.651.000000

Base 22.657700 0.00 45.00 0.00 102,004.65

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 22.552500 0.00 4.00 0.00 9,025.001.000000

Base 22.552500 0.00 4.00 0.00 9,025.00

28 Nov 2011 01 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,620.000 NHHO Local 21.242200 0.00 108.60 0.00 77,005.361.000000

Base 21.242200 0.00 108.60 0.00 77,005.36

30219E103 Total

157.60 0.000.008,520.000 Local 188,035.01

Base 0.00 157.60 0.00 188,035.01

REIT USD.0130225T102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCEXTRA SPACE STORAGE INC

800.000 NHIH Local 23.116300 0.00 8.00 0.00 18,501.041.000000

Base 23.116300 0.00 8.00 0.00 18,501.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,600.000 NHIH Local 23.212800 0.00 76.00 0.00 176,493.281.000000

Base 23.212800 0.00 76.00 0.00 176,493.28

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,200.000 NHDG Local 18.030200 0.00 66.00 0.00 238,064.641.000000

Base 18.030200 0.00 66.00 0.00 238,064.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,200.000 NHHZ Local 19.690000 0.00 0.00 0.00 259,908.001.000000

Base 19.690000 0.00 0.00 0.00 259,908.00
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14 Nov 2011 17 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

9,680.000 NHHO Local 22.703000 0.00 290.40 0.00 220,055.441.000000

Base 22.703000 0.00 290.40 0.00 220,055.44

15 Nov 2011 18 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

12,920.000 NHHO Local 23.143000 0.00 387.60 0.00 299,395.161.000000

Base 23.143000 0.00 387.60 0.00 299,395.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

9,540.000 NHHO Local 23.490800 0.00 286.20 0.00 224,388.431.000000

Base 23.490800 0.00 286.20 0.00 224,388.43

30225T102 Total

1,114.20 0.000.0066,940.000 Local 1,436,805.99

Base 0.00 1,114.20 0.00 1,436,805.99

COMMON STOCK USD.0130225X103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCEXTERRAN HOLDINGS INC

5,700.000 NHIH Local 11.820000 0.00 57.00 0.00 67,431.001.000000

Base 11.820000 0.00 57.00 0.00 67,431.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,700.000 NHDG Local 8.465300 0.00 73.50 0.00 124,513.411.000000

Base 8.465300 0.00 73.50 0.00 124,513.41

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,700.000 NHHZ Local 8.850000 0.00 0.00 0.00 130,095.001.000000

Base 8.850000 0.00 0.00 0.00 130,095.00

30225X103 Total

130.50 0.000.0035,100.000 Local 322,039.41

Base 0.00 130.50 0.00 322,039.41
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COMMON STOCK30226D106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXTREME NETWORKS INC

300.000 NHIH Local 2.993300 0.00 3.00 0.00 900.991.000000

Base 2.993300 0.00 3.00 0.00 900.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,900.000 NHIH Local 3.015300 0.00 79.00 0.00 23,899.871.000000

Base 3.015300 0.00 79.00 0.00 23,899.87

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,900.000 NHDG Local 2.560000 0.00 74.50 0.00 38,218.501.000000

Base 2.560000 0.00 74.50 0.00 38,218.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,900.000 NHHZ Local 2.830000 0.00 0.00 0.00 42,167.001.000000

Base 2.830000 0.00 0.00 0.00 42,167.00

30226D106 Total

156.50 0.000.0038,000.000 Local 105,186.36

Base 0.00 156.50 0.00 105,186.36

COMMON STOCK USD.01302301106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EZCORP INC CL A

225.000 NHIH Local 29.163600 0.00 2.25 0.00 6,564.061.000000

Base 29.163600 0.00 2.25 0.00 6,564.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,975.000 NHIH Local 29.179100 0.00 39.75 0.00 116,026.671.000000

Base 29.179100 0.00 39.75 0.00 116,026.67

25 Oct 2011 28 Oct 2011 USD/DTC 0.01LIQUIDNETINC

5,100.000 NHDX Local 26.015700 0.00 51.00 0.00 132,731.071.000000

Base 26.015700 0.00 51.00 0.00 132,731.07
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26 Oct 2011 31 Oct 2011 USD/DTC 0.01LIQUIDNETINC

3,400.000 NHDX Local 26.105400 0.00 34.00 0.00 88,792.361.000000

Base 26.105400 0.00 34.00 0.00 88,792.36

23 Nov 2011 29 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

7,720.000 NHDU Local 27.366400 0.00 38.60 0.00 211,307.211.000000

Base 27.366400 0.00 38.60 0.00 211,307.21

302301106 Total

165.60 0.000.0020,420.000 Local 555,421.37

Base 0.00 165.60 0.00 555,421.37

COMMON STOCK NPV30231G102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXXON MOBIL CORP

24,300.000 NHDG Local 72.630000 0.00 0.00 0.00 1,764,909.001.000000

Base 72.630000 0.00 0.00 0.00 1,764,909.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANY

350.000 NHEY Local 70.163800 0.00 7.00 0.00 24,564.331.000000

Base 70.163800 0.00 7.00 0.00 24,564.33

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 77.830000 0.00 7.50 0.00 38,922.501.000000

Base 77.830000 0.00 7.50 0.00 38,922.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

44,100.000 NHIH Local 78.960000 0.00 0.00 0.00 3,482,136.001.000000

Base 78.960000 0.00 0.00 0.00 3,482,136.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,490.000 NHDM Local 79.926400 0.00 22.35 0.00 119,112.691.000000

Base 79.926400 0.00 22.35 0.00 119,112.69
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHEU Local 79.820500 0.00 28.50 0.00 151,687.451.000000

Base 79.820500 0.00 28.50 0.00 151,687.45

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 79.787500 0.00 6.00 0.00 31,921.001.000000

Base 79.787500 0.00 6.00 0.00 31,921.00

30231G102 Total

71.35 0.000.0073,040.000 Local 5,613,252.97

Base 0.00 71.35 0.00 5,613,252.97

COMMON STOCK NPV30239F106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FBL FINANCIAL GROUP INC CL A

400.000 NHIH Local 31.477500 0.00 4.00 0.00 12,595.001.000000

Base 31.477500 0.00 4.00 0.00 12,595.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 31.317600 0.00 7.00 0.00 21,929.321.000000

Base 31.317600 0.00 7.00 0.00 21,929.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 25.715200 0.00 14.00 0.00 72,016.561.000000

Base 25.715200 0.00 14.00 0.00 72,016.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 29.700000 0.00 0.00 0.00 83,160.001.000000

Base 29.700000 0.00 0.00 0.00 83,160.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHZ Local 32.413300 0.00 4.50 0.00 9,728.491.000000

Base 32.413300 0.00 4.50 0.00 9,728.49
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30239F106 Total

29.50 0.000.007,000.000 Local 199,429.37

Base 0.00 29.50 0.00 199,429.37

COMMON STOCK NPV30241L109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFEI COMPANY

3,400.000 NHIH Local 40.450000 0.00 34.00 0.00 137,564.001.000000

Base 40.450000 0.00 34.00 0.00 137,564.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 27.332600 0.00 3.50 0.00 19,136.321.000000

Base 27.332600 0.00 3.50 0.00 19,136.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 29.410000 0.00 0.00 0.00 20,587.001.000000

Base 29.410000 0.00 0.00 0.00 20,587.00

30241L109 Total

37.50 0.000.004,800.000 Local 177,287.32

Base 0.00 37.50 0.00 177,287.32

COMMON STOCK USD.01302445101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFLIR SYSTEMS INC

1,400.000 NHIH Local 26.080000 0.00 0.00 0.00 36,512.001.000000

Base 26.080000 0.00 0.00 0.00 36,512.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHDZ Local 26.252200 0.00 18.00 0.00 23,644.981.000000

Base 26.252200 0.00 18.00 0.00 23,644.98

302445101 Total

18.00 0.000.002,300.000 Local 60,156.98

Base 0.00 18.00 0.00 60,156.98
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COMMON STOCK30247C301 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FBR + CO

4,500.000 NHIH Local 2.140200 0.00 45.00 0.00 9,675.901.000000

Base 2.140200 0.00 45.00 0.00 9,675.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,300.000 NHDG Local 2.270300 0.00 56.50 0.00 25,710.891.000000

Base 2.270300 0.00 56.50 0.00 25,710.89

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHHZ Local 2.510000 0.00 0.00 0.00 28,363.001.000000

Base 2.510000 0.00 0.00 0.00 28,363.00

30247C301 Total

101.50 0.000.0027,100.000 Local 63,749.79

Base 0.00 101.50 0.00 63,749.79

COMMON STOCK USD.1302491303 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFMC CORP

600.000 NHIH Local 82.280000 0.00 0.00 0.00 49,368.001.000000

Base 82.280000 0.00 0.00 0.00 49,368.00

COMMON STOCK USD.0130249U101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFMC TECHNOLOGIES INC

2,500.000 NHIH Local 47.340000 0.00 0.00 0.00 118,350.001.000000

Base 47.340000 0.00 0.00 0.00 118,350.00

21 Nov 2011 25 Nov 2011 USD/DTC 0.03UBS SECURITIES LLC

43,000.000 NHDZ Local 47.975900 0.00 1,290.00 0.00 2,064,253.701.000000

Base 47.975900 0.00 1,290.00 0.00 2,064,253.70

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHDZ Local 53.638600 0.00 14.00 0.00 37,561.021.000000

Base 53.638600 0.00 14.00 0.00 37,561.02
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02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

460.000 NHDM Local 53.425700 0.00 6.90 0.00 24,582.721.000000

Base 53.425700 0.00 6.90 0.00 24,582.72

22 Dec 2011 28 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

41,900.000 NHDZ Local 52.194900 0.00 1,257.00 0.00 2,188,223.311.000000

Base 52.194900 0.00 1,257.00 0.00 2,188,223.31

30249U101 Total

2,567.90 0.000.0088,560.000 Local 4,432,970.75

Base 0.00 2,567.90 0.00 4,432,970.75

COMMON STOCK USD.01302520101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FNB CORP

905.000 NHIH Local 10.581204 0.00 9.05 0.00 9,585.041.000000

Base 10.581204 0.00 9.05 0.00 9,585.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

10,395.000 NHIH Local 10.673800 0.00 103.95 0.00 111,058.101.000000

Base 10.673800 0.00 103.95 0.00 111,058.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

28,600.000 NHDG Local 8.265500 0.00 143.00 0.00 236,536.301.000000

Base 8.265500 0.00 143.00 0.00 236,536.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

28,600.000 NHHZ Local 9.270000 0.00 0.00 0.00 265,122.001.000000

Base 9.270000 0.00 0.00 0.00 265,122.00

02 Nov 2011 07 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

12,930.000 NHHO Local 10.025800 0.00 387.90 0.00 130,021.491.000000

Base 10.025800 0.00 387.90 0.00 130,021.49
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03 Nov 2011 08 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

12,930.000 NHHO Local 10.635000 0.00 387.90 0.00 137,898.451.000000

Base 10.635000 0.00 387.90 0.00 137,898.45

04 Nov 2011 09 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

6,470.000 NHHO Local 10.578300 0.00 194.10 0.00 68,635.701.000000

Base 10.578300 0.00 194.10 0.00 68,635.70

07 Nov 2011 10 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

6,470.000 NHHO Local 10.587000 0.00 194.10 0.00 68,691.991.000000

Base 10.587000 0.00 194.10 0.00 68,691.99

08 Nov 2011 14 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

4,940.000 NHHO Local 10.912200 0.00 148.20 0.00 54,054.471.000000

Base 10.912200 0.00 148.20 0.00 54,054.47

10 Nov 2011 16 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

2,530.000 NHHO Local 10.557000 0.00 75.90 0.00 26,785.111.000000

Base 10.557000 0.00 75.90 0.00 26,785.11

17 Nov 2011 22 Nov 2011 USD/DTC 0.03HEEVERS &CO. INC.

9,520.000 NHHO Local 10.587400 0.00 285.60 0.00 101,077.651.000000

Base 10.587400 0.00 285.60 0.00 101,077.65

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHZ Local 10.908900 0.00 13.50 0.00 9,831.511.000000

Base 10.908900 0.00 13.50 0.00 9,831.51

302520101 Total

1,943.20 0.000.00125,190.000 Local 1,219,297.81

Base 0.00 1,943.20 0.00 1,219,297.81
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COMMON STOCK USD.1302563101 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FPIC INSURANCE GROUP INC

1,800.000 NHDG Local 41.901400 0.00 9.00 0.00 75,431.521.000000

Base 41.901400 0.00 9.00 0.00 75,431.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 41.990000 0.00 0.00 0.00 75,582.001.000000

Base 41.990000 0.00 0.00 0.00 75,582.00

302563101 Total

9.00 0.000.003,600.000 Local 151,013.52

Base 0.00 9.00 0.00 151,013.52

COMMON STOCK NPV302633102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFSI INTL INC

3,500.000 NHIH Local 2.386900 0.00 35.00 0.00 8,389.151.000000

Base 2.386900 0.00 35.00 0.00 8,389.15

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,700.000 NHDG Local 1.766600 0.00 43.50 0.00 15,412.921.000000

Base 1.766600 0.00 43.50 0.00 15,412.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHHZ Local 2.000000 0.00 0.00 0.00 17,400.001.000000

Base 2.000000 0.00 0.00 0.00 17,400.00

302633102 Total

78.50 0.000.0020,900.000 Local 41,202.07

Base 0.00 78.50 0.00 41,202.07

COMMON STOCK USD.01302693106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FXCM INC A

200.000 NHIH Local 9.565000 0.00 2.00 0.00 1,915.001.000000

Base 9.565000 0.00 2.00 0.00 1,915.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 9.648000 0.00 14.00 0.00 13,521.201.000000

Base 9.648000 0.00 14.00 0.00 13,521.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 13.295300 0.00 19.50 0.00 51,871.171.000000

Base 13.295300 0.00 19.50 0.00 51,871.17

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 14.080000 0.00 0.00 0.00 54,912.001.000000

Base 14.080000 0.00 0.00 0.00 54,912.00

302693106 Total

35.50 0.000.009,400.000 Local 122,219.37

Base 0.00 35.50 0.00 122,219.37

COMMON STOCK302695101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFX ENERGY INC

4,700.000 NHIH Local 5.435400 0.00 47.00 0.00 25,593.381.000000

Base 5.435400 0.00 47.00 0.00 25,593.38

COMMON STOCK USD.01302941109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FTI CONSULTING INC

900.000 NHIH Local 42.286700 0.00 9.00 0.00 38,067.031.000000

Base 42.286700 0.00 9.00 0.00 38,067.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 42.349800 0.00 28.00 0.00 118,607.441.000000

Base 42.349800 0.00 28.00 0.00 118,607.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 35.215200 0.00 48.50 0.00 341,635.941.000000

Base 35.215200 0.00 48.50 0.00 341,635.94
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHZ Local 38.010000 0.00 0.00 0.00 368,697.001.000000

Base 38.010000 0.00 0.00 0.00 368,697.00

302941109 Total

85.50 0.000.0023,100.000 Local 867,007.41

Base 0.00 85.50 0.00 867,007.41

COMMON STOCK USD.01303250104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FAIR ISAAC CORP

2,200.000 NHIH Local 34.840000 0.00 22.00 0.00 76,670.001.000000

Base 34.840000 0.00 22.00 0.00 76,670.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 34.647700 0.00 13.00 0.00 45,055.011.000000

Base 34.647700 0.00 13.00 0.00 45,055.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHDG Local 20.864100 0.00 19.00 0.00 79,302.581.000000

Base 20.864100 0.00 19.00 0.00 79,302.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHHZ Local 24.220000 0.00 0.00 0.00 92,036.001.000000

Base 24.220000 0.00 0.00 0.00 92,036.00

303250104 Total

54.00 0.000.0011,100.000 Local 293,063.59

Base 0.00 54.00 0.00 293,063.59

COMMON STOCK USD.01303726103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFAIRCHILD SEMICONDUCTOR INTE

2,600.000 NHDG Local 10.800000 0.00 0.00 0.00 28,080.001.000000

Base 10.800000 0.00 0.00 0.00 28,080.00
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COMMON STOCK305560302 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFAIRPOINT COMMUNICATIONS INC

1,900.000 NHIH Local 5.141600 0.00 19.00 0.00 9,788.041.000000

Base 5.141600 0.00 19.00 0.00 9,788.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 3.294900 0.00 22.00 0.00 14,519.561.000000

Base 3.294900 0.00 22.00 0.00 14,519.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 5.490000 0.00 0.00 0.00 24,156.001.000000

Base 5.490000 0.00 0.00 0.00 24,156.00

305560302 Total

41.00 0.000.0010,700.000 Local 48,463.60

Base 0.00 41.00 0.00 48,463.60

COMMON STOCK306137100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FALCONSTOR SOFTWARE INC

100.000 NHIH Local 3.100000 0.00 1.00 0.00 311.001.000000

Base 3.100000 0.00 1.00 0.00 311.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 3.111100 0.00 27.00 0.00 8,426.971.000000

Base 3.111100 0.00 27.00 0.00 8,426.97

306137100 Total

28.00 0.000.002,800.000 Local 8,737.97

Base 0.00 28.00 0.00 8,737.97

COMMON STOCK USD.1307000109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFAMILY DOLLAR STORES

1,000.000 NHIH Local 58.150000 0.00 0.00 0.00 58,150.001.000000

Base 58.150000 0.00 0.00 0.00 58,150.00
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COMMON STOCK USD1.307675108 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEFARMER BROS CO

800.000 NHIH Local 7.307600 0.00 0.00 0.00 5,846.081.000000

Base 7.307600 0.00 0.00 0.00 5,846.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 5.259200 0.00 7.50 0.00 7,896.301.000000

Base 5.259200 0.00 7.50 0.00 7,896.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 5.670000 0.00 0.00 0.00 8,505.001.000000

Base 5.670000 0.00 0.00 0.00 8,505.00

307675108 Total

7.50 0.000.003,800.000 Local 22,247.38

Base 0.00 7.50 0.00 22,247.38

COMMON STOCK311642102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FARO TECHNOLOGIES INC

1,000.000 NHIH Local 47.337500 0.00 10.00 0.00 47,347.501.000000

Base 47.337500 0.00 10.00 0.00 47,347.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 47.355000 0.00 2.00 0.00 9,473.001.000000

Base 47.355000 0.00 2.00 0.00 9,473.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 47.363300 0.00 3.00 0.00 14,211.991.000000

Base 47.363300 0.00 3.00 0.00 14,211.99

311642102 Total

15.00 0.000.001,500.000 Local 71,032.49

Base 0.00 15.00 0.00 71,032.49
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COMMON STOCK USD.01311900104 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.FASTENAL CO

300.000 NHEU Local 39.950000 0.00 4.50 0.00 11,989.501.000000

Base 39.950000 0.00 4.50 0.00 11,989.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 41.230000 0.00 0.00 0.00 115,444.001.000000

Base 41.230000 0.00 0.00 0.00 115,444.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHDZ Local 41.931000 0.00 34.00 0.00 71,316.701.000000

Base 41.931000 0.00 34.00 0.00 71,316.70

311900104 Total

38.50 0.000.004,800.000 Local 198,750.20

Base 0.00 38.50 0.00 198,750.20

COMMON STOCK USD1.313148306 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FEDERAL AGRIC MTG CORP CL C

800.000 NHIH Local 18.215000 0.00 8.00 0.00 14,580.001.000000

Base 18.215000 0.00 8.00 0.00 14,580.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 18.100000 0.00 1.00 0.00 1,811.001.000000

Base 18.100000 0.00 1.00 0.00 1,811.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 17.348600 0.00 11.00 0.00 38,177.921.000000

Base 17.348600 0.00 11.00 0.00 38,177.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 18.980000 0.00 0.00 0.00 41,756.001.000000

Base 18.980000 0.00 0.00 0.00 41,756.00
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313148306 Total

20.00 0.000.005,300.000 Local 96,324.92

Base 0.00 20.00 0.00 96,324.92

REIT USD.01313747206 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEDERAL REALTY INVS TRUST

300.000 NHDG Local 82.410000 0.00 0.00 0.00 24,723.001.000000

Base 82.410000 0.00 0.00 0.00 24,723.00

COMMON STOCK USD1.313855108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFEDERAL SIGNAL CORP

5,600.000 NHIH Local 3.964500 0.00 56.00 0.00 22,257.201.000000

Base 3.964500 0.00 56.00 0.00 22,257.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,800.000 NHDG Local 4.187900 0.00 64.00 0.00 53,669.121.000000

Base 4.187900 0.00 64.00 0.00 53,669.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,800.000 NHHZ Local 4.620000 0.00 0.00 0.00 59,136.001.000000

Base 4.620000 0.00 0.00 0.00 59,136.00

313855108 Total

120.00 0.000.0031,200.000 Local 135,062.32

Base 0.00 120.00 0.00 135,062.32

COMMON STOCK NPV314211103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEDERATED INVESTORS INC CL B

800.000 NHIH Local 16.910000 0.00 0.00 0.00 13,528.001.000000

Base 16.910000 0.00 0.00 0.00 13,528.00

COMMON STOCK USD.131428X106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEDEX CORP

5,500.000 NHDG Local 67.680000 0.00 0.00 0.00 372,240.001.000000

Base 67.680000 0.00 0.00 0.00 372,240.00
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHY Local 81.270000 0.00 1.50 0.00 8,128.501.000000

Base 81.270000 0.00 1.50 0.00 8,128.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHIH Local 81.410000 0.00 0.00 0.00 219,807.001.000000

Base 81.410000 0.00 0.00 0.00 219,807.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 82.290000 0.00 1.50 0.00 8,230.501.000000

Base 82.290000 0.00 1.50 0.00 8,230.50

31428X106 Total

3.00 0.000.008,400.000 Local 608,406.00

Base 0.00 3.00 0.00 608,406.00

REIT USD.0131430F101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FELCOR LODGING TRUST INC

500.000 NHIH Local 3.113000 0.00 5.00 0.00 1,561.501.000000

Base 3.113000 0.00 5.00 0.00 1,561.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 3.065000 0.00 1.00 0.00 307.501.000000

Base 3.065000 0.00 1.00 0.00 307.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

10,500.000 NHIH Local 3.142700 0.00 105.00 0.00 33,103.351.000000

Base 3.142700 0.00 105.00 0.00 33,103.35

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,300.000 NHDG Local 2.000900 0.00 71.50 0.00 28,684.371.000000

Base 2.000900 0.00 71.50 0.00 28,684.37
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,300.000 NHHZ Local 2.300000 0.00 0.00 0.00 32,890.001.000000

Base 2.300000 0.00 0.00 0.00 32,890.00

31430F101 Total

182.50 0.000.0039,700.000 Local 96,546.72

Base 0.00 182.50 0.00 96,546.72

COMMON STOCK USD.01314462102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FEMALE HEALTH COMPANY

100.000 NHIH Local 4.440000 0.00 1.00 0.00 445.001.000000

Base 4.440000 0.00 1.00 0.00 445.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 4.465600 0.00 16.00 0.00 7,160.961.000000

Base 4.465600 0.00 16.00 0.00 7,160.96

314462102 Total

17.00 0.000.001,700.000 Local 7,605.96

Base 0.00 17.00 0.00 7,605.96

COMMON STOCK USD1.315405100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFERRO CORP

7,700.000 NHIH Local 6.582400 0.00 77.00 0.00 50,761.481.000000

Base 6.582400 0.00 77.00 0.00 50,761.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,900.000 NHDG Local 5.396200 0.00 99.50 0.00 107,483.881.000000

Base 5.396200 0.00 99.50 0.00 107,483.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,900.000 NHHZ Local 6.560000 0.00 0.00 0.00 130,544.001.000000

Base 6.560000 0.00 0.00 0.00 130,544.00



Prepared by State StreetPage 960

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

315405100 Total

176.50 0.000.0047,500.000 Local 288,789.36

Base 0.00 176.50 0.00 288,789.36

COMMON STOCK NPV315616102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHF5 NETWORKS INC

694.000 NHIH Local 110.620000 0.00 0.00 0.00 76,770.281.000000

Base 110.620000 0.00 0.00 0.00 76,770.28

02 Dec 2011 07 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

563.000 NHDM Local 112.836400 0.00 8.44 0.00 63,535.331.000000

Base 112.836400 0.00 8.44 0.00 63,535.33

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

99.000 NHEU Local 104.231700 0.00 1.49 0.00 10,320.431.000000

Base 104.231700 0.00 1.49 0.00 10,320.43

315616102 Total

9.93 0.000.001,356.000 Local 150,626.04

Base 0.00 9.93 0.00 150,626.04

COMMON STOCK USD.0131620M106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIDELITY NATIONAL INFORMATIO

4,600.000 NHDG Local 24.320000 0.00 0.00 0.00 111,872.001.000000

Base 24.320000 0.00 0.00 0.00 111,872.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHIH Local 25.000000 0.00 0.00 0.00 57,500.001.000000

Base 25.000000 0.00 0.00 0.00 57,500.00

31620M106 Total

0.00 0.000.006,900.000 Local 169,372.00

Base 0.00 0.00 0.00 169,372.00
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COMMON STOCK31620R105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIDELITY NATIONAL FINL A

4,000.000 NHDG Local 15.180000 0.00 0.00 0.00 60,720.001.000000

Base 15.180000 0.00 0.00 0.00 60,720.00

COMMON STOCK316500107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIDUS INVESTMENT CORP

500.000 NHIH Local 12.234000 0.00 5.00 0.00 6,122.001.000000

Base 12.234000 0.00 5.00 0.00 6,122.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 11.989400 0.00 4.50 0.00 10,794.961.000000

Base 11.989400 0.00 4.50 0.00 10,794.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 13.080000 0.00 0.00 0.00 11,772.001.000000

Base 13.080000 0.00 0.00 0.00 11,772.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 11.972500 0.00 6.00 0.00 4,795.001.000000

Base 11.972500 0.00 6.00 0.00 4,795.00

20 Dec 2011 28 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

31.413 NHHZ Local 13.242924 0.00 0.00 0.00 416.001.000000

Base 13.242924 0.00 0.00 0.00 416.00

20 Dec 2011 28 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

12.082 NHIH Local 13.242840 0.00 0.00 0.00 160.001.000000

Base 13.242840 0.00 0.00 0.00 160.00

316500107 Total

15.50 0.000.002,743.495 Local 34,059.96

Base 0.00 15.50 0.00 34,059.96
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COMMON STOCK NPV316773100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIFTH THIRD BANCORP

16,500.000 NHDG Local 10.100000 0.00 0.00 0.00 166,650.001.000000

Base 10.100000 0.00 0.00 0.00 166,650.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHHY Local 11.881800 0.00 21.00 0.00 16,655.521.000000

Base 11.881800 0.00 21.00 0.00 16,655.52

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHIH Local 11.870000 0.00 0.00 0.00 93,773.001.000000

Base 11.870000 0.00 0.00 0.00 93,773.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

67,000.000 NHDF Local 11.905700 0.00 335.00 0.00 798,016.901.000000

Base 11.905700 0.00 335.00 0.00 798,016.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

13,600.000 NHDF Local 12.055400 0.00 68.00 0.00 164,021.441.000000

Base 12.055400 0.00 68.00 0.00 164,021.44

17 Nov 2011 22 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

32,300.000 NHDF Local 11.958000 0.00 161.50 0.00 386,404.901.000000

Base 11.958000 0.00 161.50 0.00 386,404.90

18 Nov 2011 23 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

22,100.000 NHDF Local 11.843800 0.00 165.75 0.00 261,913.731.000000

Base 11.843800 0.00 165.75 0.00 261,913.73

21 Nov 2011 25 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

22,800.000 NHDF Local 11.509400 0.00 114.00 0.00 262,528.321.000000

Base 11.509400 0.00 114.00 0.00 262,528.32

22 Nov 2011 28 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

7,200.000 NHDF Local 11.386300 0.00 36.00 0.00 82,017.361.000000

Base 11.386300 0.00 36.00 0.00 82,017.36
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23 Nov 2011 29 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

12,800.000 NHDF Local 11.067800 0.00 64.00 0.00 141,731.841.000000

Base 11.067800 0.00 64.00 0.00 141,731.84

316773100 Total

965.25 0.000.00203,600.000 Local 2,373,713.01

Base 0.00 965.25 0.00 2,373,713.01

COMMON STOCK USD.0131678A103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIFTH STREET FINANCE CORP

1,600.000 NHIH Local 9.998900 0.00 16.00 0.00 16,014.241.000000

Base 9.998900 0.00 16.00 0.00 16,014.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 9.970000 0.00 1.00 0.00 998.001.000000

Base 9.970000 0.00 1.00 0.00 998.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,800.000 NHIH Local 9.981100 0.00 48.00 0.00 47,957.281.000000

Base 9.981100 0.00 48.00 0.00 47,957.28

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,300.000 NHDG Local 8.852700 0.00 81.50 0.00 144,380.511.000000

Base 8.852700 0.00 81.50 0.00 144,380.51

30 Sep 2011 06 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

2.276 NHHZ Local 9.037785 0.00 0.00 0.00 20.571.000000

Base 9.037785 0.00 0.00 0.00 20.57

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,300.000 NHHZ Local 9.660000 0.00 0.00 0.00 157,458.001.000000

Base 9.660000 0.00 0.00 0.00 157,458.00



Prepared by State StreetPage 964

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

31 Oct 2011 08 Nov 2011 USD/DTCAUTREPAT-STK/$ DIV

9.878 NHHZ Local 9.668961 0.00 0.00 0.00 95.511.000000

Base 9.668961 0.00 0.00 0.00 95.51

30 Nov 2011 USD/DTCAUTREPAT-STK/$ DIV

9.858 NHHZ Local 9.381213 0.00 0.00 0.00 92.481.000000

Base 9.381213 0.00 0.00 0.00 92.48

30 Nov 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-9.858 NHHZ Local 9.381213 0.00 0.00 0.00 -92.481.000000

Base 9.381213 0.00 0.00 0.00 -92.48

30 Nov 2011 05 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

9.858 NHHZ Local 9.785960 0.00 0.00 0.00 96.471.000000

Base 9.785960 0.00 0.00 0.00 96.47

23 Dec 2011 30 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

3.442 NHHZ Local 9.723997 0.00 0.00 0.00 33.471.000000

Base 9.723997 0.00 0.00 0.00 33.47

23 Dec 2011 30 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

1.096 NHIH Local 9.726277 0.00 0.00 0.00 10.661.000000

Base 9.726277 0.00 0.00 0.00 10.66

31678A103 Total

146.50 0.000.0039,126.550 Local 367,064.71

Base 0.00 146.50 0.00 367,064.71

COMMON STOCK317485100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFINANCIAL ENGINES INC

100.000 NHIH Local 21.930000 0.00 1.00 0.00 2,194.001.000000

Base 21.930000 0.00 1.00 0.00 2,194.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,300.000 NHIH Local 21.746200 0.00 33.00 0.00 71,795.461.000000

Base 21.746200 0.00 33.00 0.00 71,795.46

317485100 Total

34.00 0.000.003,400.000 Local 73,989.46

Base 0.00 34.00 0.00 73,989.46

COMMON STOCK USD.01317585404 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFINANCIAL INSTITUTIONS INC

200.000 NHIH Local 16.700000 0.00 2.00 0.00 3,342.001.000000

Base 16.700000 0.00 2.00 0.00 3,342.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 16.625800 0.00 10.00 0.00 16,635.801.000000

Base 16.625800 0.00 10.00 0.00 16,635.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 13.523200 0.00 15.50 0.00 41,937.421.000000

Base 13.523200 0.00 15.50 0.00 41,937.42

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 15.650000 0.00 0.00 0.00 48,515.001.000000

Base 15.650000 0.00 0.00 0.00 48,515.00

317585404 Total

27.50 0.000.007,400.000 Local 110,430.22

Base 0.00 27.50 0.00 110,430.22

COMMON STOCK31787A507 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FINISAR CORPORATION

4,200.000 NHIH Local 19.970600 0.00 42.00 0.00 83,918.521.000000

Base 19.970600 0.00 42.00 0.00 83,918.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 19.631000 0.00 15.00 0.00 29,461.501.000000

Base 19.631000 0.00 15.00 0.00 29,461.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 19.622400 0.00 23.00 0.00 45,154.521.000000

Base 19.622400 0.00 23.00 0.00 45,154.52

31787A507 Total

80.00 0.000.008,000.000 Local 158,534.54

Base 0.00 80.00 0.00 158,534.54

COMMON STOCK USD.01317923100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FINISH LINE/THE   CL A

1,900.000 NHIH Local 20.612200 0.00 19.00 0.00 39,182.181.000000

Base 20.612200 0.00 19.00 0.00 39,182.18

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,400.000 NHIH Local 20.700800 0.00 24.00 0.00 49,705.921.000000

Base 20.700800 0.00 24.00 0.00 49,705.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 20.470000 0.00 3.00 0.00 6,144.001.000000

Base 20.470000 0.00 3.00 0.00 6,144.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 18.884000 0.00 41.50 0.00 156,778.701.000000

Base 18.884000 0.00 41.50 0.00 156,778.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHZ Local 20.890000 0.00 0.00 0.00 173,387.001.000000

Base 20.890000 0.00 0.00 0.00 173,387.00



Prepared by State StreetPage 967

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

317923100 Total

87.50 0.000.0021,200.000 Local 425,197.80

Base 0.00 87.50 0.00 425,197.80

COMMON STOCK31847R102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST AMERICAN FINANCIAL

2,100.000 NHIH Local 11.725400 0.00 21.00 0.00 24,644.341.000000

Base 11.725400 0.00 21.00 0.00 24,644.34

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,000.000 NHIH Local 11.720900 0.00 30.00 0.00 35,192.701.000000

Base 11.720900 0.00 30.00 0.00 35,192.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,300.000 NHIH Local 11.774500 0.00 43.00 0.00 50,673.351.000000

Base 11.774500 0.00 43.00 0.00 50,673.35

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,800.000 NHDG Local 11.896800 0.00 119.00 0.00 283,262.841.000000

Base 11.896800 0.00 119.00 0.00 283,262.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,800.000 NHHZ Local 12.230000 0.00 0.00 0.00 291,074.001.000000

Base 12.230000 0.00 0.00 0.00 291,074.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 12.310000 0.00 6.00 0.00 4,930.001.000000

Base 12.310000 0.00 6.00 0.00 4,930.00

31847R102 Total

219.00 0.000.0057,400.000 Local 689,777.23

Base 0.00 219.00 0.00 689,777.23



Prepared by State StreetPage 968

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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.0131866P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST BANCORP INC/ME

800.000 NHIH Local 14.075000 0.00 8.00 0.00 11,268.001.000000

Base 14.075000 0.00 8.00 0.00 11,268.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 12.283400 0.00 9.50 0.00 23,347.961.000000

Base 12.283400 0.00 9.50 0.00 23,347.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 12.620000 0.00 0.00 0.00 23,978.001.000000

Base 12.620000 0.00 0.00 0.00 23,978.00

31866P102 Total

17.50 0.000.004,600.000 Local 58,593.96

Base 0.00 17.50 0.00 58,593.96

COMMON STOCK NPV318910106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST BANCORP/NC

500.000 NHIH Local 10.873500 0.00 5.00 0.00 5,441.751.000000

Base 10.873500 0.00 5.00 0.00 5,441.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 10.800000 0.00 1.00 0.00 1,081.001.000000

Base 10.800000 0.00 1.00 0.00 1,081.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

800.000 NHIH Local 10.916300 0.00 8.00 0.00 8,741.041.000000

Base 10.916300 0.00 8.00 0.00 8,741.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 10.029000 0.00 17.00 0.00 34,115.601.000000

Base 10.029000 0.00 17.00 0.00 34,115.60
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 10.860000 0.00 0.00 0.00 36,924.001.000000

Base 10.860000 0.00 0.00 0.00 36,924.00

318910106 Total

31.00 0.000.008,200.000 Local 86,303.39

Base 0.00 31.00 0.00 86,303.39

COMMON STOCK319383105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST BUSEY CORP

3,100.000 NHIH Local 4.951700 0.00 31.00 0.00 15,381.271.000000

Base 4.951700 0.00 31.00 0.00 15,381.27

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

700.000 NHIH Local 4.970000 0.00 7.00 0.00 3,486.001.000000

Base 4.970000 0.00 7.00 0.00 3,486.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

3,100.000 NHIH Local 4.958900 0.00 31.00 0.00 15,403.591.000000

Base 4.958900 0.00 31.00 0.00 15,403.59

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,400.000 NHDG Local 4.320300 0.00 87.00 0.00 75,260.221.000000

Base 4.320300 0.00 87.00 0.00 75,260.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,400.000 NHHZ Local 4.720000 0.00 0.00 0.00 82,128.001.000000

Base 4.720000 0.00 0.00 0.00 82,128.00

319383105 Total

156.00 0.000.0041,700.000 Local 191,659.08

Base 0.00 156.00 0.00 191,659.08
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COMMON STOCK USD.0131942D107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST CASH FINL SVCS INC

300.000 NHIH Local 40.325000 0.00 3.00 0.00 12,100.501.000000

Base 40.325000 0.00 3.00 0.00 12,100.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 40.321800 0.00 25.00 0.00 100,829.501.000000

Base 40.321800 0.00 25.00 0.00 100,829.50

31942D107 Total

28.00 0.000.002,800.000 Local 112,930.00

Base 0.00 28.00 0.00 112,930.00

COMMON STOCK USD1.319829107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST COMMONWEALTH FINL CORP

800.000 NHIH Local 4.595000 0.00 8.00 0.00 3,684.001.000000

Base 4.595000 0.00 8.00 0.00 3,684.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 4.600000 0.00 6.00 0.00 2,766.001.000000

Base 4.600000 0.00 6.00 0.00 2,766.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

8,000.000 NHIH Local 4.667800 0.00 80.00 0.00 37,422.401.000000

Base 4.667800 0.00 80.00 0.00 37,422.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,700.000 NHDG Local 3.546600 0.00 118.50 0.00 84,172.921.000000

Base 3.546600 0.00 118.50 0.00 84,172.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,700.000 NHHZ Local 3.900000 0.00 0.00 0.00 92,430.001.000000

Base 3.900000 0.00 0.00 0.00 92,430.00
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319829107 Total

212.50 0.000.0056,800.000 Local 220,475.32

Base 0.00 212.50 0.00 220,475.32

COMMON STOCK USD1.31983A103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST COMMUNITY BANCSHARES

200.000 NHIH Local 12.372500 0.00 2.00 0.00 2,476.501.000000

Base 12.372500 0.00 2.00 0.00 2,476.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 12.390000 0.00 3.00 0.00 3,720.001.000000

Base 12.390000 0.00 3.00 0.00 3,720.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

900.000 NHIH Local 12.423300 0.00 9.00 0.00 11,189.971.000000

Base 12.423300 0.00 9.00 0.00 11,189.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 9.801300 0.00 17.50 0.00 34,322.051.000000

Base 9.801300 0.00 17.50 0.00 34,322.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 10.200000 0.00 0.00 0.00 35,700.001.000000

Base 10.200000 0.00 0.00 0.00 35,700.00

31983A103 Total

31.50 0.000.008,400.000 Local 87,408.52

Base 0.00 31.50 0.00 87,408.52

COMMON STOCK319850103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST CONNECTICUT BANCORP

700.000 NHIH Local 12.220000 0.00 7.00 0.00 8,561.001.000000

Base 12.220000 0.00 7.00 0.00 8,561.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 12.361700 0.00 9.00 0.00 11,134.531.000000

Base 12.361700 0.00 9.00 0.00 11,134.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 11.099900 0.00 19.50 0.00 43,309.111.000000

Base 11.099900 0.00 19.50 0.00 43,309.11

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 11.390000 0.00 0.00 0.00 44,421.001.000000

Base 11.390000 0.00 0.00 0.00 44,421.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,600.000 NHHZ Local 11.476300 0.00 39.00 0.00 29,877.381.000000

Base 11.476300 0.00 39.00 0.00 29,877.38

319850103 Total

74.50 0.000.0012,000.000 Local 137,303.02

Base 0.00 74.50 0.00 137,303.02

COMMON STOCK USD.0132006W106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFIRST DEFIANCE FINL CORP

200.000 NHIH Local 14.405000 0.00 2.00 0.00 2,883.001.000000

Base 14.405000 0.00 2.00 0.00 2,883.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 14.659300 0.00 7.00 0.00 10,268.511.000000

Base 14.659300 0.00 7.00 0.00 10,268.51

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 13.212100 0.00 10.50 0.00 27,755.911.000000

Base 13.212100 0.00 10.50 0.00 27,755.91
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 14.360000 0.00 0.00 0.00 30,156.001.000000

Base 14.360000 0.00 0.00 0.00 30,156.00

32006W106 Total

19.50 0.000.005,100.000 Local 71,063.42

Base 0.00 19.50 0.00 71,063.42

COMMON STOCK NPV320209109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST FINANCIAL BANCORP

600.000 NHIH Local 16.108300 0.00 6.00 0.00 9,670.981.000000

Base 16.108300 0.00 6.00 0.00 9,670.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,600.000 NHIH Local 16.331500 0.00 46.00 0.00 75,170.901.000000

Base 16.331500 0.00 46.00 0.00 75,170.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,100.000 NHDG Local 13.850400 0.00 65.50 0.00 181,505.741.000000

Base 13.850400 0.00 65.50 0.00 181,505.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,100.000 NHHZ Local 15.370000 0.00 0.00 0.00 201,347.001.000000

Base 15.370000 0.00 0.00 0.00 201,347.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 16.073300 0.00 4.50 0.00 4,826.491.000000

Base 16.073300 0.00 4.50 0.00 4,826.49

320209109 Total

122.00 0.000.0031,700.000 Local 472,521.11

Base 0.00 122.00 0.00 472,521.11
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

COMMON STOCK USD.0132020R109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFIRST FINL BANKSHARES INC

2,800.000 NHIH Local 31.690000 0.00 28.00 0.00 88,760.001.000000

Base 31.690000 0.00 28.00 0.00 88,760.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHDG Local 26.013900 0.00 19.00 0.00 98,871.821.000000

Base 26.013900 0.00 19.00 0.00 98,871.82

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHHZ Local 28.360000 0.00 0.00 0.00 107,768.001.000000

Base 28.360000 0.00 0.00 0.00 107,768.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHZ Local 31.276700 0.00 4.50 0.00 9,387.511.000000

Base 31.276700 0.00 4.50 0.00 9,387.51

32020R109 Total

51.50 0.000.0010,700.000 Local 304,787.33

Base 0.00 51.50 0.00 304,787.33

COMMON STOCK NPV320218100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST FINANCIAL CORP/INDIANA

100.000 NHIH Local 34.055000 0.00 1.00 0.00 3,406.501.000000

Base 34.055000 0.00 1.00 0.00 3,406.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 34.000600 0.00 9.00 0.00 30,609.541.000000

Base 34.000600 0.00 9.00 0.00 30,609.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 27.303900 0.00 12.50 0.00 68,272.251.000000

Base 27.303900 0.00 12.50 0.00 68,272.25
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Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 29.920000 0.00 0.00 0.00 74,800.001.000000

Base 29.920000 0.00 0.00 0.00 74,800.00

320218100 Total

22.50 0.000.006,000.000 Local 177,088.29

Base 0.00 22.50 0.00 177,088.29

COMMON STOCK USD.01320239106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFIRST FINANCIAL HOLDINGS INC

1,000.000 NHIH Local 7.761000 0.00 10.00 0.00 7,771.001.000000

Base 7.761000 0.00 10.00 0.00 7,771.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 7.836000 0.00 5.00 0.00 3,923.001.000000

Base 7.836000 0.00 5.00 0.00 3,923.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 3.456800 0.00 18.50 0.00 12,808.661.000000

Base 3.456800 0.00 18.50 0.00 12,808.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 4.790000 0.00 0.00 0.00 17,723.001.000000

Base 4.790000 0.00 0.00 0.00 17,723.00

320239106 Total

33.50 0.000.008,900.000 Local 42,225.66

Base 0.00 33.50 0.00 42,225.66

COMMON STOCK320517105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST HORIZON NATIONAL CORP

6,300.000 NHDG Local 5.960000 0.00 0.00 0.00 37,548.001.000000

Base 5.960000 0.00 0.00 0.00 37,548.00
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHIH Local 7.130000 0.00 0.00 0.00 16,399.001.000000

Base 7.130000 0.00 0.00 0.00 16,399.00

320517105 Total

0.00 0.000.008,600.000 Local 53,947.00

Base 0.00 0.00 0.00 53,947.00

REIT USD.0132054K103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST INDUSTRIAL REALTY TR

400.000 NHIH Local 9.300000 0.00 4.00 0.00 3,724.001.000000

Base 9.300000 0.00 4.00 0.00 3,724.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,174.000 NHIH Local 9.299402 0.00 21.74 0.00 20,238.641.000000

Base 9.299402 0.00 21.74 0.00 20,238.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,126.000 NHIH Local 9.431699 0.00 51.26 0.00 48,398.151.000000

Base 9.431699 0.00 51.26 0.00 48,398.15

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,600.000 NHDG Local 7.372000 0.00 98.00 0.00 144,589.201.000000

Base 7.372000 0.00 98.00 0.00 144,589.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,600.000 NHHZ Local 8.110000 0.00 0.00 0.00 158,956.001.000000

Base 8.110000 0.00 0.00 0.00 158,956.00

32054K103 Total

175.00 0.000.0046,900.000 Local 375,905.99

Base 0.00 175.00 0.00 375,905.99
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Base Currency: USD - US DOLLAR

COMMON STOCK NPV32055Y201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST INTERSTATE BANCSYS/MT

1,400.000 NHIH Local 12.240000 0.00 14.00 0.00 17,150.001.000000

Base 12.240000 0.00 14.00 0.00 17,150.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 10.331400 0.00 17.50 0.00 36,177.401.000000

Base 10.331400 0.00 17.50 0.00 36,177.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 11.040000 0.00 0.00 0.00 38,640.001.000000

Base 11.040000 0.00 0.00 0.00 38,640.00

32055Y201 Total

31.50 0.000.008,400.000 Local 91,967.40

Base 0.00 31.50 0.00 91,967.40

COMMON STOCK USD.1320734106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFIRST OF LONG ISLAND CORP

100.000 NHIH Local 26.020000 0.00 1.00 0.00 2,603.001.000000

Base 26.020000 0.00 1.00 0.00 2,603.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 26.238500 0.00 6.00 0.00 15,749.101.000000

Base 26.238500 0.00 6.00 0.00 15,749.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 22.234400 0.00 8.50 0.00 37,806.981.000000

Base 22.234400 0.00 8.50 0.00 37,806.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 24.030000 0.00 0.00 0.00 40,851.001.000000

Base 24.030000 0.00 0.00 0.00 40,851.00
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Base Currency: USD - US DOLLAR

320734106 Total

15.50 0.000.004,100.000 Local 97,010.08

Base 0.00 15.50 0.00 97,010.08

COMMON STOCK USD.01320771108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST MARBLEHEAD CORP/THE

66.000 NHIH Local 0.985000 0.00 0.66 0.00 65.671.000000

Base 0.985000 0.00 0.66 0.00 65.67

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,034.000 NHIH Local 0.987400 0.00 50.34 0.00 5,020.911.000000

Base 0.987400 0.00 50.34 0.00 5,020.91

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

12,400.000 NHHZ Local 1.256400 0.00 186.00 0.00 15,765.361.000000

Base 1.256400 0.00 186.00 0.00 15,765.36

320771108 Total

237.00 0.000.0017,500.000 Local 20,851.94

Base 0.00 237.00 0.00 20,851.94

COMMON STOCK NPV320817109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST MERCHANTS CORP

2,100.000 NHIH Local 8.303600 0.00 21.00 0.00 17,458.561.000000

Base 8.303600 0.00 21.00 0.00 17,458.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 8.395000 0.00 2.00 0.00 1,681.001.000000

Base 8.395000 0.00 2.00 0.00 1,681.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 6.861600 0.00 28.50 0.00 39,139.621.000000

Base 6.861600 0.00 28.50 0.00 39,139.62
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHZ Local 7.750000 0.00 0.00 0.00 44,175.001.000000

Base 7.750000 0.00 0.00 0.00 44,175.00

320817109 Total

51.50 0.000.0013,700.000 Local 102,454.18

Base 0.00 51.50 0.00 102,454.18

COMMON STOCK USD.01320867104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFIRST MIDWEST BANCORP INC/IL

6,600.000 NHIH Local 8.997200 0.00 66.00 0.00 59,447.521.000000

Base 8.997200 0.00 66.00 0.00 59,447.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,800.000 NHDG Local 7.308100 0.00 84.00 0.00 122,860.081.000000

Base 7.308100 0.00 84.00 0.00 122,860.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,800.000 NHHZ Local 8.140000 0.00 0.00 0.00 136,752.001.000000

Base 8.140000 0.00 0.00 0.00 136,752.00

320867104 Total

150.00 0.000.0040,200.000 Local 319,059.60

Base 0.00 150.00 0.00 319,059.60

COMMON STOCK USD.0133582V108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST NIAGARA FINANCIAL GRP

5,700.000 NHDG Local 9.150000 0.00 0.00 0.00 52,155.001.000000

Base 9.150000 0.00 0.00 0.00 52,155.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,600.000 NHHY Local 8.381300 0.00 39.00 0.00 21,830.381.000000

Base 8.381300 0.00 39.00 0.00 21,830.38
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33582V108 Total

39.00 0.000.008,300.000 Local 73,985.38

Base 0.00 39.00 0.00 73,985.38

COMMON STOCK USD.0133589V101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST PACTRUST BANCORP INC

900.000 NHIH Local 11.622700 0.00 9.00 0.00 10,469.431.000000

Base 11.622700 0.00 9.00 0.00 10,469.43

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 10.989500 0.00 11.00 0.00 24,187.901.000000

Base 10.989500 0.00 11.00 0.00 24,187.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 11.690000 0.00 0.00 0.00 25,718.001.000000

Base 11.690000 0.00 0.00 0.00 25,718.00

33589V101 Total

20.00 0.000.005,300.000 Local 60,375.33

Base 0.00 20.00 0.00 60,375.33

REIT USD.00133610F109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST POTOMAC REALTY TRUST

500.000 NHIH Local 13.101500 0.00 5.00 0.00 6,555.751.000000

Base 13.101500 0.00 5.00 0.00 6,555.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 13.085000 0.00 1.00 0.00 1,309.501.000000

Base 13.085000 0.00 1.00 0.00 1,309.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,900.000 NHIH Local 13.155500 0.00 39.00 0.00 51,345.451.000000

Base 13.155500 0.00 39.00 0.00 51,345.45
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,200.000 NHDG Local 12.142800 0.00 56.00 0.00 136,055.361.000000

Base 12.142800 0.00 56.00 0.00 136,055.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,200.000 NHHZ Local 13.360000 0.00 0.00 0.00 149,632.001.000000

Base 13.360000 0.00 0.00 0.00 149,632.00

33610F109 Total

101.00 0.000.0026,900.000 Local 344,898.06

Base 0.00 101.00 0.00 344,898.06

COMMON STOCK USD.0133616C100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST REPUBLIC BANK/SAN FRAN

1,300.000 NHDG Local 23.160000 0.00 0.00 0.00 30,108.001.000000

Base 23.160000 0.00 0.00 0.00 30,108.00

12 Dec 2011 15 Dec 2011 USD/DTC 0.02AQUA SECURITIES LP

3,441.000 NHDZ Local 28.810000 0.00 68.82 0.00 99,204.031.000000

Base 28.810000 0.00 68.82 0.00 99,204.03

12 Dec 2011 15 Dec 2011 USD/DTC 0.03UBS SECURITIES LLC

6,398.000 NHDZ Local 28.848600 0.00 191.94 0.00 184,765.281.000000

Base 28.848600 0.00 191.94 0.00 184,765.28

13 Dec 2011 16 Dec 2011 USD/DTC 0.02AQUA SECURITIES LP

1,616.000 NHDZ Local 29.360000 0.00 32.32 0.00 47,478.081.000000

Base 29.360000 0.00 32.32 0.00 47,478.08

13 Dec 2011 16 Dec 2011 USD/DTC 0.03UBS SECURITIES LLC

17,152.000 NHDZ Local 29.267300 0.00 514.56 0.00 502,507.291.000000

Base 29.267300 0.00 514.56 0.00 502,507.29
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14 Dec 2011 19 Dec 2011 USD/DTC 0.03UBS SECURITIES LLC

15,396.000 NHDZ Local 29.234900 0.00 461.88 0.00 450,562.401.000000

Base 29.234900 0.00 461.88 0.00 450,562.40

14 Dec 2011 19 Dec 2011 USD/DTC 0.02AQUA SECURITIES LP

1,616.000 NHDZ Local 29.270000 0.00 32.32 0.00 47,332.641.000000

Base 29.270000 0.00 32.32 0.00 47,332.64

15 Dec 2011 20 Dec 2011 USD/DTC 0.03UBS SECURITIES LLC

31,565.000 NHDZ Local 29.733100 0.00 946.95 0.00 939,472.251.000000

Base 29.733100 0.00 946.95 0.00 939,472.25

16 Dec 2011 21 Dec 2011 USD/DTC 0.03UBS SECURITIES LLC

29,253.000 NHDZ Local 29.738800 0.00 877.59 0.00 870,826.711.000000

Base 29.738800 0.00 877.59 0.00 870,826.71

19 Dec 2011 22 Dec 2011 USD/DTC 0.03UBS SECURITIES LLC

17,584.000 NHDZ Local 29.726500 0.00 527.52 0.00 523,238.301.000000

Base 29.726500 0.00 527.52 0.00 523,238.30

20 Dec 2011 23 Dec 2011 USD/DTC 0.02UBS SECURITIES LLC

25,679.000 NHDZ Local 29.979200 0.00 513.58 0.00 770,349.461.000000

Base 29.979200 0.00 513.58 0.00 770,349.46

33616C100 Total

4,167.48 0.000.00151,000.000 Local 4,465,844.44

Base 0.00 4,167.48 0.00 4,465,844.44

COMMON STOCK336433107 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST SOLAR INC

500.000 NHIH Local 44.650000 0.00 0.00 0.00 22,325.001.000000

Base 44.650000 0.00 0.00 0.00 22,325.00
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COMMON STOCK NPV336901103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.1ST SOURCE CORP

100.000 NHIH Local 24.215000 0.00 1.00 0.00 2,422.501.000000

Base 24.215000 0.00 1.00 0.00 2,422.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 24.400500 0.00 13.00 0.00 31,733.651.000000

Base 24.400500 0.00 13.00 0.00 31,733.65

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 20.884200 0.00 17.00 0.00 71,023.281.000000

Base 20.884200 0.00 17.00 0.00 71,023.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 22.750000 0.00 0.00 0.00 77,350.001.000000

Base 22.750000 0.00 0.00 0.00 77,350.00

336901103 Total

31.00 0.000.008,200.000 Local 182,529.43

Base 0.00 31.00 0.00 182,529.43

COMMON STOCK USD.0133740N105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.1ST UNITED BANCORP INC/NORTH

700.000 NHIH Local 5.465000 0.00 7.00 0.00 3,832.501.000000

Base 5.465000 0.00 7.00 0.00 3,832.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 5.489800 0.00 2.00 0.00 1,099.961.000000

Base 5.489800 0.00 2.00 0.00 1,099.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,500.000 NHIH Local 5.481300 0.00 15.00 0.00 8,236.951.000000

Base 5.481300 0.00 15.00 0.00 8,236.95
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 4.689400 0.00 30.50 0.00 28,635.841.000000

Base 4.689400 0.00 30.50 0.00 28,635.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 5.250000 0.00 0.00 0.00 32,025.001.000000

Base 5.250000 0.00 0.00 0.00 32,025.00

33740N105 Total

54.50 0.000.0014,600.000 Local 73,830.25

Base 0.00 54.50 0.00 73,830.25

COMMON STOCK USD.01337738108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFISERV INC

500.000 NHDG Local 50.770000 0.00 0.00 0.00 25,385.001.000000

Base 50.770000 0.00 0.00 0.00 25,385.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 57.810000 0.00 0.00 0.00 69,372.001.000000

Base 57.810000 0.00 0.00 0.00 69,372.00

337738108 Total

0.00 0.000.001,700.000 Local 94,757.00

Base 0.00 0.00 0.00 94,757.00

COMMON STOCK337756209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FISHER COMMUNICATIONS INC

800.000 NHIH Local 27.695600 0.00 8.00 0.00 22,164.481.000000

Base 27.695600 0.00 8.00 0.00 22,164.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 24.234700 0.00 9.50 0.00 46,055.431.000000

Base 24.234700 0.00 9.50 0.00 46,055.43
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Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 26.910000 0.00 0.00 0.00 51,129.001.000000

Base 26.910000 0.00 0.00 0.00 51,129.00

337756209 Total

17.50 0.000.004,600.000 Local 119,348.91

Base 0.00 17.50 0.00 119,348.91

COMMON STOCK NPV337915102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRSTMERIT CORP

1,900.000 NHIH Local 14.279200 0.00 19.00 0.00 27,149.481.000000

Base 14.279200 0.00 19.00 0.00 27,149.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 14.255000 0.00 2.00 0.00 2,853.001.000000

Base 14.255000 0.00 2.00 0.00 2,853.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,600.000 NHIH Local 14.333000 0.00 76.00 0.00 109,006.801.000000

Base 14.333000 0.00 76.00 0.00 109,006.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,700.000 NHDG Local 11.135600 0.00 123.50 0.00 275,172.821.000000

Base 11.135600 0.00 123.50 0.00 275,172.82

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,700.000 NHHZ Local 12.520000 0.00 0.00 0.00 309,244.001.000000

Base 12.520000 0.00 0.00 0.00 309,244.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 14.475000 0.00 6.00 0.00 5,796.001.000000

Base 14.475000 0.00 6.00 0.00 5,796.00
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337915102 Total

226.50 0.000.0059,500.000 Local 729,222.10

Base 0.00 226.50 0.00 729,222.10

COMMON STOCK USD.01337930507 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FLAGSTAR BANCORP INC

700.000 NHIH Local 0.703400 0.00 7.00 0.00 499.381.000000

Base 0.703400 0.00 7.00 0.00 499.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

16,900.000 NHIH Local 0.711800 0.00 169.00 0.00 12,198.421.000000

Base 0.711800 0.00 169.00 0.00 12,198.42

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

44,100.000 NHDG Local 0.497500 0.00 220.50 0.00 22,160.251.000000

Base 0.497500 0.00 220.50 0.00 22,160.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

44,100.000 NHHZ Local 0.660000 0.00 0.00 0.00 29,106.001.000000

Base 0.660000 0.00 0.00 0.00 29,106.00

337930507 Total

396.50 0.000.00105,800.000 Local 63,964.05

Base 0.00 396.50 0.00 63,964.05

COMMON STOCK USD.1337932107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRSTENERGY CORP

7,900.000 NHDG Local 44.910000 0.00 0.00 0.00 354,789.001.000000

Base 44.910000 0.00 0.00 0.00 354,789.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 45.070000 0.00 6.00 0.00 18,034.001.000000

Base 45.070000 0.00 6.00 0.00 18,034.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHIH Local 44.720000 0.00 0.00 0.00 160,992.001.000000

Base 44.720000 0.00 0.00 0.00 160,992.00

337932107 Total

6.00 0.000.0011,900.000 Local 533,815.00

Base 0.00 6.00 0.00 533,815.00

COMMON STOCK USD.0133832D106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIVE STAR QUALITY CARE

1,902.000 NHIH Local 2.364301 0.00 19.02 0.00 4,515.921.000000

Base 2.364301 0.00 19.02 0.00 4,515.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,898.000 NHIH Local 2.354000 0.00 18.98 0.00 4,486.871.000000

Base 2.354000 0.00 18.98 0.00 4,486.87

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,400.000 NHDG Local 2.328700 0.00 47.00 0.00 21,936.781.000000

Base 2.328700 0.00 47.00 0.00 21,936.78

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,400.000 NHHZ Local 2.740000 0.00 0.00 0.00 25,756.001.000000

Base 2.740000 0.00 0.00 0.00 25,756.00

33832D106 Total

85.00 0.000.0022,600.000 Local 56,695.57

Base 0.00 85.00 0.00 56,695.57

COMMON STOCK343389102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFLOTEK INDUSTRIES INC

4,500.000 NHIH Local 8.923800 0.00 45.00 0.00 40,202.101.000000

Base 8.923800 0.00 45.00 0.00 40,202.10
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COMMON STOCK USD.01343412102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFLUOR CORP

1,600.000 NHIH Local 54.670000 0.00 0.00 0.00 87,472.001.000000

Base 54.670000 0.00 0.00 0.00 87,472.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 47.620000 0.00 3.00 0.00 9,527.001.000000

Base 47.620000 0.00 3.00 0.00 9,527.00

343412102 Total

3.00 0.000.001,800.000 Local 96,999.00

Base 0.00 3.00 0.00 96,999.00

COMMON STOCK USD.01343468104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FLOW INTL CORP

700.000 NHIH Local 2.668600 0.00 7.00 0.00 1,875.021.000000

Base 2.668600 0.00 7.00 0.00 1,875.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 2.670000 0.00 8.00 0.00 2,144.001.000000

Base 2.670000 0.00 8.00 0.00 2,144.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,800.000 NHIH Local 2.657000 0.00 28.00 0.00 7,467.601.000000

Base 2.657000 0.00 28.00 0.00 7,467.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 1.970600 0.00 13.00 0.00 5,136.561.000000

Base 1.970600 0.00 13.00 0.00 5,136.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 2.080000 0.00 0.00 0.00 5,408.001.000000

Base 2.080000 0.00 0.00 0.00 5,408.00
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343468104 Total

56.00 0.000.009,500.000 Local 22,031.18

Base 0.00 56.00 0.00 22,031.18

COMMON STOCK34385P108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFLUIDIGM CORP

500.000 NHIH Local 13.812000 0.00 5.00 0.00 6,911.001.000000

Base 13.812000 0.00 5.00 0.00 6,911.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 14.240000 0.00 1.00 0.00 1,425.001.000000

Base 14.240000 0.00 1.00 0.00 1,425.00

34385P108 Total

6.00 0.000.00600.000 Local 8,336.00

Base 0.00 6.00 0.00 8,336.00

COMMON STOCK USD.01343873105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FLUSHING FINANCIAL CORP

2,800.000 NHIH Local 12.220000 0.00 28.00 0.00 34,244.001.000000

Base 12.220000 0.00 28.00 0.00 34,244.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 11.117400 0.00 35.00 0.00 77,856.801.000000

Base 11.117400 0.00 35.00 0.00 77,856.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 11.960000 0.00 0.00 0.00 83,720.001.000000

Base 11.960000 0.00 0.00 0.00 83,720.00

343873105 Total

63.00 0.000.0016,800.000 Local 195,820.80

Base 0.00 63.00 0.00 195,820.80
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COMMON STOCK USD.01344849104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFOOT LOCKER INC

2,700.000 NHDG Local 20.090000 0.00 0.00 0.00 54,243.001.000000

Base 20.090000 0.00 0.00 0.00 54,243.00

COMMON STOCK345203202 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FORCE PROTECTION INC

100.000 NHIH Local 5.515000 0.00 1.00 0.00 552.501.000000

Base 5.515000 0.00 1.00 0.00 552.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,300.000 NHIH Local 5.517100 0.00 63.00 0.00 34,820.731.000000

Base 5.517100 0.00 63.00 0.00 34,820.73

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 3.664700 0.00 48.50 0.00 35,596.091.000000

Base 3.664700 0.00 48.50 0.00 35,596.09

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHZ Local 4.010000 0.00 0.00 0.00 38,897.001.000000

Base 4.010000 0.00 0.00 0.00 38,897.00

345203202 Total

112.50 0.000.0025,800.000 Local 109,866.32

Base 0.00 112.50 0.00 109,866.32

COMMON STOCK USD.01345370860 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFORD MOTOR CO

30,300.000 NHDG Local 9.670000 0.00 0.00 0.00 293,001.001.000000

Base 9.670000 0.00 0.00 0.00 293,001.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHY Local 11.170000 0.00 22.50 0.00 16,777.501.000000

Base 11.170000 0.00 22.50 0.00 16,777.50
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

33,000.000 NHIH Local 11.020000 0.00 0.00 0.00 363,660.001.000000

Base 11.020000 0.00 0.00 0.00 363,660.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,560.000 NHDM Local 10.999200 0.00 53.40 0.00 39,210.551.000000

Base 10.999200 0.00 53.40 0.00 39,210.55

345370860 Total

75.90 0.000.0068,360.000 Local 712,649.05

Base 0.00 75.90 0.00 712,649.05

COMMON STOCK345550107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFOREST CITY ENTERPRISES CL A

2,400.000 NHDG Local 10.660000 0.00 0.00 0.00 25,584.001.000000

Base 10.660000 0.00 0.00 0.00 25,584.00

COMMON STOCK USD.1345838106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFOREST LABORATORIES INC

5,800.000 NHDG Local 30.790000 0.00 0.00 0.00 178,582.001.000000

Base 30.790000 0.00 0.00 0.00 178,582.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 30.280000 0.00 0.00 0.00 75,700.001.000000

Base 30.280000 0.00 0.00 0.00 75,700.00

345838106 Total

0.00 0.000.008,300.000 Local 254,282.00

Base 0.00 0.00 0.00 254,282.00

COMMON STOCK USD1.346233109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FORESTAR GROUP INC

400.000 NHIH Local 15.073100 0.00 4.00 0.00 6,033.241.000000

Base 15.073100 0.00 4.00 0.00 6,033.24
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 14.985000 0.00 2.00 0.00 2,999.001.000000

Base 14.985000 0.00 2.00 0.00 2,999.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,600.000 NHIH Local 15.079200 0.00 26.00 0.00 39,231.921.000000

Base 15.079200 0.00 26.00 0.00 39,231.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 10.423700 0.00 39.50 0.00 82,386.731.000000

Base 10.423700 0.00 39.50 0.00 82,386.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHZ Local 11.410000 0.00 0.00 0.00 90,139.001.000000

Base 11.410000 0.00 0.00 0.00 90,139.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 14.790000 0.00 4.50 0.00 4,441.501.000000

Base 14.790000 0.00 4.50 0.00 4,441.50

346233109 Total

76.00 0.000.0019,300.000 Local 225,231.39

Base 0.00 76.00 0.00 225,231.39

COMMON STOCK346375108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FORMFACTOR INC

2,700.000 NHIH Local 6.448900 0.00 27.00 0.00 17,439.031.000000

Base 6.448900 0.00 27.00 0.00 17,439.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,800.000 NHIH Local 6.448300 0.00 18.00 0.00 11,624.941.000000

Base 6.448300 0.00 18.00 0.00 11,624.94
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,342.000 NHDG Local 6.246100 0.00 56.71 0.00 70,899.981.000000

Base 6.246100 0.00 56.71 0.00 70,899.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,342.000 NHHZ Local 6.680000 0.00 0.00 0.00 75,764.561.000000

Base 6.680000 0.00 0.00 0.00 75,764.56

346375108 Total

101.71 0.000.0027,184.000 Local 175,728.51

Base 0.00 101.71 0.00 175,728.51

COMMON STOCK USD.01346563109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FORRESTER RESEARCH INC

1,300.000 NHIH Local 33.939000 0.00 13.00 0.00 44,133.701.000000

Base 33.939000 0.00 13.00 0.00 44,133.70

COMMON STOCK USD.0134954W104 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FORTEGRA FINANCIAL CORP

1,200.000 NHDG Local 4.986700 0.00 6.00 0.00 5,990.041.000000

Base 4.986700 0.00 6.00 0.00 5,990.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 5.210000 0.00 0.00 0.00 6,252.001.000000

Base 5.210000 0.00 0.00 0.00 6,252.00

34954W104 Total

6.00 0.000.002,400.000 Local 12,242.04

Base 0.00 6.00 0.00 12,242.04

COMMON STOCK USD.0134964C106 04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASHFORTUNE BRANDS HOME + SECURI

2,800.000 NHDG Local 12.314071 0.00 0.00 0.00 34,479.401.000000

Base 12.314071 0.00 0.00 0.00 34,479.40
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04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

1,420.000 NHDM Local 10.733585 0.00 0.00 0.00 15,241.691.000000

Base 10.733585 0.00 0.00 0.00 15,241.69

04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

300.000 NHDM Local 17.995600 0.00 0.00 0.00 5,398.681.000000

Base 17.995600 0.00 0.00 0.00 5,398.68

04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

4,300.000 NHDM Local 8.900833 0.00 0.00 0.00 38,273.581.000000

Base 8.900833 0.00 0.00 0.00 38,273.58

04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

1,935.000 NHDM Local 8.827969 0.00 0.00 0.00 17,082.121.000000

Base 8.827969 0.00 0.00 0.00 17,082.12

04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

300.000 NHDM Local 10.112400 0.00 0.00 0.00 3,033.721.000000

Base 10.112400 0.00 0.00 0.00 3,033.72

04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

1,240.000 NHDM Local 13.709879 0.00 0.00 0.00 17,000.251.000000

Base 13.709879 0.00 0.00 0.00 17,000.25

04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

1,480.000 NHDM Local 12.150054 0.00 0.00 0.00 17,982.081.000000

Base 12.150054 0.00 0.00 0.00 17,982.08

04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

2,880.000 NHHY Local 6.612438 0.00 0.00 0.00 19,043.821.000000

Base 6.612438 0.00 0.00 0.00 19,043.82

04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

3,600.000 NHHY Local 10.106417 0.00 0.00 0.00 36,383.101.000000

Base 10.106417 0.00 0.00 0.00 36,383.10
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04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

480.000 NHHY Local 13.899229 0.00 0.00 0.00 6,671.631.000000

Base 13.899229 0.00 0.00 0.00 6,671.63

04 Oct 2011 04 Oct 2011 USD/DTCSPINOFF NON CASH

1,160.000 NHHY Local 14.233871 0.00 0.00 0.00 16,511.291.000000

Base 14.233871 0.00 0.00 0.00 16,511.29

34964C106 Total

0.00 0.000.0021,895.000 Local 227,101.36

Base 0.00 0.00 0.00 227,101.36

COMMON STOCK USD.01349853101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FORWARD AIR CORPORATION

500.000 NHIH Local 33.206000 0.00 5.00 0.00 16,608.001.000000

Base 33.206000 0.00 5.00 0.00 16,608.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 33.343800 0.00 21.00 0.00 70,042.981.000000

Base 33.343800 0.00 21.00 0.00 70,042.98

349853101 Total

26.00 0.000.002,600.000 Local 86,650.98

Base 0.00 26.00 0.00 86,650.98

COMMON STOCK USD.01349882100 21 Oct 2011 26 Oct 2011 USD/DTC 0.02ABEL NOSER CORPORATIONFOSSIL INC

6,710.000 NHIB Local 90.362400 0.00 134.20 0.00 606,465.901.000000

Base 90.362400 0.00 134.20 0.00 606,465.90

25 Oct 2011 28 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,713.000 NHIB Local 96.643300 0.00 37.13 0.00 358,873.701.000000

Base 96.643300 0.00 37.13 0.00 358,873.70
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09 Nov 2011 15 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,975.000 NHIB Local 91.962900 0.00 19.75 0.00 181,646.481.000000

Base 91.962900 0.00 19.75 0.00 181,646.48

15 Nov 2011 18 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,000.000 NHIB Local 90.938800 0.00 10.00 0.00 90,948.801.000000

Base 90.938800 0.00 10.00 0.00 90,948.80

349882100 Total

201.08 0.000.0013,398.000 Local 1,237,934.88

Base 0.00 201.08 0.00 1,237,934.88

COMMON STOCK USD.01350060109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FOSTER (LB) CO A

200.000 NHIH Local 29.135000 0.00 2.00 0.00 5,829.001.000000

Base 29.135000 0.00 2.00 0.00 5,829.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 29.202900 0.00 7.00 0.00 20,449.031.000000

Base 29.202900 0.00 7.00 0.00 20,449.03

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 21.035500 0.00 10.50 0.00 44,185.051.000000

Base 21.035500 0.00 10.50 0.00 44,185.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 23.590000 0.00 0.00 0.00 49,539.001.000000

Base 23.590000 0.00 0.00 0.00 49,539.00

350060109 Total

19.50 0.000.005,100.000 Local 120,002.08

Base 0.00 19.50 0.00 120,002.08
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COMMON STOCK USD.0135137T108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FOX CHASE BANCORP INC

1,300.000 NHIH Local 12.711300 0.00 13.00 0.00 16,537.691.000000

Base 12.711300 0.00 13.00 0.00 16,537.69

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 12.298600 0.00 16.00 0.00 39,371.521.000000

Base 12.298600 0.00 16.00 0.00 39,371.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 12.800000 0.00 0.00 0.00 40,960.001.000000

Base 12.800000 0.00 0.00 0.00 40,960.00

35137T108 Total

29.00 0.000.007,700.000 Local 96,869.21

Base 0.00 29.00 0.00 96,869.21

COMMON STOCK351793104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFRANCESCAS HOLDINGS CORP

900.000 NHIH Local 21.294400 0.00 9.00 0.00 19,173.961.000000

Base 21.294400 0.00 9.00 0.00 19,173.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 20.390500 0.00 7.50 0.00 30,593.251.000000

Base 20.390500 0.00 7.50 0.00 30,593.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 19.820000 0.00 0.00 0.00 29,730.001.000000

Base 19.820000 0.00 0.00 0.00 29,730.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHZ Local 24.339800 0.00 13.50 0.00 21,919.321.000000

Base 24.339800 0.00 13.50 0.00 21,919.32
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351793104 Total

30.00 0.000.004,800.000 Local 101,416.53

Base 0.00 30.00 0.00 101,416.53

COMMON STOCK USD.05353469109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FRANKLIN COVEY CO

600.000 NHIH Local 8.996500 0.00 6.00 0.00 5,403.901.000000

Base 8.996500 0.00 6.00 0.00 5,403.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

600.000 NHIH Local 8.979200 0.00 6.00 0.00 5,393.521.000000

Base 8.979200 0.00 6.00 0.00 5,393.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 7.670200 0.00 15.00 0.00 23,025.601.000000

Base 7.670200 0.00 15.00 0.00 23,025.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 8.370000 0.00 0.00 0.00 25,110.001.000000

Base 8.370000 0.00 0.00 0.00 25,110.00

353469109 Total

27.00 0.000.007,200.000 Local 58,933.02

Base 0.00 27.00 0.00 58,933.02

COMMON STOCK USD.1353514102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FRANKLIN ELECTRIC CO INC

100.000 NHIH Local 47.380000 0.00 1.00 0.00 4,739.001.000000

Base 47.380000 0.00 1.00 0.00 4,739.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 47.366200 0.00 20.00 0.00 94,752.401.000000

Base 47.366200 0.00 20.00 0.00 94,752.40
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 35.396300 0.00 1.50 0.00 10,620.391.000000

Base 35.396300 0.00 1.50 0.00 10,620.39

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHZ Local 39.800000 0.00 0.00 0.00 11,940.001.000000

Base 39.800000 0.00 0.00 0.00 11,940.00

353514102 Total

22.50 0.000.002,700.000 Local 122,051.79

Base 0.00 22.50 0.00 122,051.79

COMMON STOCK35353C102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FRANKLIN FINANCIAL CORP/VA

1,200.000 NHIH Local 11.259200 0.00 12.00 0.00 13,523.041.000000

Base 11.259200 0.00 12.00 0.00 13,523.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 10.815900 0.00 15.50 0.00 33,544.791.000000

Base 10.815900 0.00 15.50 0.00 33,544.79

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 11.230000 0.00 0.00 0.00 34,813.001.000000

Base 11.230000 0.00 0.00 0.00 34,813.00

35353C102 Total

27.50 0.000.007,400.000 Local 81,880.83

Base 0.00 27.50 0.00 81,880.83

COMMON STOCK USD.1354613101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRANKLIN RESOURCES INC

1,261.000 NHIH Local 104.920000 0.00 0.00 0.00 132,304.121.000000

Base 104.920000 0.00 0.00 0.00 132,304.12
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REIT USD.000135471R106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FRANKLIN STREET PROPERTIES C

400.000 NHIH Local 11.086300 0.00 4.00 0.00 4,438.521.000000

Base 11.086300 0.00 4.00 0.00 4,438.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 11.063300 0.00 3.00 0.00 3,321.991.000000

Base 11.063300 0.00 3.00 0.00 3,321.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,600.000 NHIH Local 11.124300 0.00 56.00 0.00 62,352.081.000000

Base 11.124300 0.00 56.00 0.00 62,352.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,900.000 NHDG Local 10.778400 0.00 79.50 0.00 171,456.061.000000

Base 10.778400 0.00 79.50 0.00 171,456.06

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,900.000 NHHZ Local 11.690000 0.00 0.00 0.00 185,871.001.000000

Base 11.690000 0.00 0.00 0.00 185,871.00

35471R106 Total

142.50 0.000.0038,100.000 Local 427,439.65

Base 0.00 142.50 0.00 427,439.65

COMMON STOCK NPV356108100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FRED S INC CLASS A

3,500.000 NHIH Local 12.664700 0.00 35.00 0.00 44,361.451.000000

Base 12.664700 0.00 35.00 0.00 44,361.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 10.671400 0.00 44.00 0.00 93,952.321.000000

Base 10.671400 0.00 44.00 0.00 93,952.32
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHZ Local 11.240000 0.00 0.00 0.00 98,912.001.000000

Base 11.240000 0.00 0.00 0.00 98,912.00

356108100 Total

79.00 0.000.0021,100.000 Local 237,225.77

Base 0.00 79.00 0.00 237,225.77

COMMON STOCK USD.135671D857 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSFREEPORT MCMORAN COPPER

1,300.000 NHDM Local 34.518500 0.00 19.50 0.00 44,893.551.000000

Base 34.518500 0.00 19.50 0.00 44,893.55

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,400.000 NHIH Local 39.690000 0.00 0.00 0.00 333,396.001.000000

Base 39.690000 0.00 0.00 0.00 333,396.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,470.000 NHDM Local 39.640100 0.00 22.05 0.00 58,293.001.000000

Base 39.640100 0.00 22.05 0.00 58,293.00

05 Dec 2011 08 Dec 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

18,966.000 NHEZ Local 40.286200 0.00 568.98 0.00 764,637.051.000000

Base 40.286200 0.00 568.98 0.00 764,637.05

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHEU Local 36.120000 0.00 7.50 0.00 18,067.501.000000

Base 36.120000 0.00 7.50 0.00 18,067.50

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

880.000 NHDM Local 37.019100 0.00 13.20 0.00 32,590.011.000000

Base 37.019100 0.00 13.20 0.00 32,590.01
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35671D857 Total

631.23 0.000.0031,516.000 Local 1,251,877.11

Base 0.00 631.23 0.00 1,251,877.11

COMMON STOCK USD.01357023100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FREIGHTCAR AMERICA INC

200.000 NHIH Local 23.347500 0.00 2.00 0.00 4,671.501.000000

Base 23.347500 0.00 2.00 0.00 4,671.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 23.474400 0.00 9.00 0.00 21,135.961.000000

Base 23.474400 0.00 9.00 0.00 21,135.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 13.314200 0.00 13.00 0.00 34,629.921.000000

Base 13.314200 0.00 13.00 0.00 34,629.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 14.890000 0.00 0.00 0.00 38,714.001.000000

Base 14.890000 0.00 0.00 0.00 38,714.00

357023100 Total

24.00 0.000.006,300.000 Local 99,151.38

Base 0.00 24.00 0.00 99,151.38

COMMON STOCK USD.0135804H106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FRESH MARKET INC/THE

1,600.000 NHIH Local 42.773900 0.00 16.00 0.00 68,454.241.000000

Base 42.773900 0.00 16.00 0.00 68,454.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 42.470000 0.00 1.00 0.00 4,248.001.000000

Base 42.470000 0.00 1.00 0.00 4,248.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 42.626900 0.00 8.00 0.00 34,109.521.000000

Base 42.626900 0.00 8.00 0.00 34,109.52

03 Oct 2011 06 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,390.000 NHDU Local 36.701500 0.00 11.95 0.00 87,728.541.000000

Base 36.701500 0.00 11.95 0.00 87,728.54

35804H106 Total

36.95 0.000.004,890.000 Local 194,540.30

Base 0.00 36.95 0.00 194,540.30

COMMON STOCK USD.2535906A108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRONTIER COMMUNICATIONS CORP

17,800.000 NHDG Local 6.110000 0.00 0.00 0.00 108,758.001.000000

Base 6.110000 0.00 0.00 0.00 108,758.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,600.000 NHIH Local 5.560000 0.00 0.00 0.00 47,816.001.000000

Base 5.560000 0.00 0.00 0.00 47,816.00

35906A108 Total

0.00 0.000.0026,400.000 Local 156,574.00

Base 0.00 0.00 0.00 156,574.00

COMMON STOCK USD.01359523107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFUEL TECH INC

1,700.000 NHIH Local 6.431200 0.00 17.00 0.00 10,950.041.000000

Base 6.431200 0.00 17.00 0.00 10,950.04

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,900.000 NHHZ Local 5.264200 0.00 28.50 0.00 10,030.481.000000

Base 5.264200 0.00 28.50 0.00 10,030.48
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359523107 Total

45.50 0.000.003,600.000 Local 20,980.52

Base 0.00 45.50 0.00 20,980.52

COMMON STOCK35952H106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FUELCELL ENERGY INC

2,700.000 NHIH Local 0.968500 0.00 27.00 0.00 2,641.951.000000

Base 0.968500 0.00 27.00 0.00 2,641.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

6,400.000 NHIH Local 0.937400 0.00 64.00 0.00 6,063.361.000000

Base 0.937400 0.00 64.00 0.00 6,063.36

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 0.966000 0.00 21.00 0.00 2,049.601.000000

Base 0.966000 0.00 21.00 0.00 2,049.60

35952H106 Total

112.00 0.000.0011,200.000 Local 10,754.91

Base 0.00 112.00 0.00 10,754.91

COMMON STOCK35952W103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FUEL SYSTEMS SOLUTIONS INC

500.000 NHIH Local 20.848000 0.00 5.00 0.00 10,429.001.000000

Base 20.848000 0.00 5.00 0.00 10,429.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 20.423800 0.00 8.00 0.00 16,347.041.000000

Base 20.423800 0.00 8.00 0.00 16,347.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 20.767500 0.00 2.00 0.00 4,155.501.000000

Base 20.767500 0.00 2.00 0.00 4,155.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHDG Local 16.780900 0.00 19.00 0.00 63,786.421.000000

Base 16.780900 0.00 19.00 0.00 63,786.42

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHHZ Local 20.410000 0.00 0.00 0.00 77,558.001.000000

Base 20.410000 0.00 0.00 0.00 77,558.00

35952W103 Total

34.00 0.000.009,100.000 Local 172,275.96

Base 0.00 34.00 0.00 172,275.96

COMMON STOCK USD1.359694106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.H.B. FULLER CO.

700.000 NHIH Local 22.007100 0.00 7.00 0.00 15,411.971.000000

Base 22.007100 0.00 7.00 0.00 15,411.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,700.000 NHIH Local 22.163200 0.00 37.00 0.00 82,040.841.000000

Base 22.163200 0.00 37.00 0.00 82,040.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,400.000 NHDG Local 17.320000 0.00 52.00 0.00 180,180.001.000000

Base 17.320000 0.00 52.00 0.00 180,180.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,400.000 NHHZ Local 18.840000 0.00 0.00 0.00 195,936.001.000000

Base 18.840000 0.00 0.00 0.00 195,936.00

359694106 Total

96.00 0.000.0025,200.000 Local 473,568.81

Base 0.00 96.00 0.00 473,568.81



Prepared by State StreetPage 1006

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 USD2.5360271100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFULTON FINANCIAL CORP

4,100.000 NHDG Local 7.650000 0.00 0.00 0.00 31,365.001.000000

Base 7.650000 0.00 0.00 0.00 31,365.00

COMMON STOCK USD1.360921100 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FURNITURE BRANDS INTL INC

9,400.000 NHDG Local 2.017700 0.00 47.00 0.00 19,013.381.000000

Base 2.017700 0.00 47.00 0.00 19,013.38

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,400.000 NHHZ Local 2.030000 0.00 0.00 0.00 19,082.001.000000

Base 2.030000 0.00 0.00 0.00 19,082.00

360921100 Total

47.00 0.000.0018,800.000 Local 38,095.38

Base 0.00 47.00 0.00 38,095.38

COMMON STOCK36106P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FURIEX PHARMACEUTICALS

900.000 NHIH Local 16.918300 0.00 9.00 0.00 15,235.471.000000

Base 16.918300 0.00 9.00 0.00 15,235.47

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 13.342700 0.00 11.00 0.00 29,364.941.000000

Base 13.342700 0.00 11.00 0.00 29,364.94

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 13.580000 0.00 0.00 0.00 29,876.001.000000

Base 13.580000 0.00 0.00 0.00 29,876.00

36106P101 Total

20.00 0.000.005,300.000 Local 74,476.41

Base 0.00 20.00 0.00 74,476.41
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COMMON STOCK NPV361086101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FURMANITE CORP

700.000 NHIH Local 6.406400 0.00 7.00 0.00 4,491.481.000000

Base 6.406400 0.00 7.00 0.00 4,491.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 6.486700 0.00 3.00 0.00 1,949.011.000000

Base 6.486700 0.00 3.00 0.00 1,949.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,300.000 NHIH Local 6.408600 0.00 23.00 0.00 14,762.781.000000

Base 6.408600 0.00 23.00 0.00 14,762.78

361086101 Total

33.00 0.000.003,300.000 Local 21,203.27

Base 0.00 33.00 0.00 21,203.27

COMMON STOCK36112J107 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.FUSION IO INC

600.000 NHEU Local 35.749200 0.00 9.00 0.00 21,458.521.000000

Base 35.749200 0.00 9.00 0.00 21,458.52

COMMON STOCK36116M106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FUTUREFUEL CORP

100.000 NHIH Local 12.200000 0.00 1.00 0.00 1,221.001.000000

Base 12.200000 0.00 1.00 0.00 1,221.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 12.085600 0.00 16.00 0.00 19,352.961.000000

Base 12.085600 0.00 16.00 0.00 19,352.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 10.258400 0.00 13.50 0.00 27,711.181.000000

Base 10.258400 0.00 13.50 0.00 27,711.18
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 10.700000 0.00 0.00 0.00 28,890.001.000000

Base 10.700000 0.00 0.00 0.00 28,890.00

36116M106 Total

30.50 0.000.007,100.000 Local 77,175.14

Base 0.00 30.50 0.00 77,175.14

COMMON STOCK USD.5361268105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.G + K SERVICES INC  CL A

1,700.000 NHIH Local 29.910700 0.00 17.00 0.00 50,865.191.000000

Base 29.910700 0.00 17.00 0.00 50,865.19

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 24.871900 0.00 20.50 0.00 101,995.291.000000

Base 24.871900 0.00 20.50 0.00 101,995.29

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 28.010000 0.00 0.00 0.00 114,841.001.000000

Base 28.010000 0.00 0.00 0.00 114,841.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 29.590000 0.00 3.00 0.00 5,921.001.000000

Base 29.590000 0.00 3.00 0.00 5,921.00

361268105 Total

40.50 0.000.0010,100.000 Local 273,622.48

Base 0.00 40.50 0.00 273,622.48

COMMON STOCK361438104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GAMCO INVESTORS INC A

200.000 NHIH Local 46.050700 0.00 2.00 0.00 9,212.141.000000

Base 46.050700 0.00 2.00 0.00 9,212.14
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

400.000 NHIH Local 46.730000 0.00 4.00 0.00 18,696.001.000000

Base 46.730000 0.00 4.00 0.00 18,696.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 38.088800 0.00 2.50 0.00 19,046.901.000000

Base 38.088800 0.00 2.50 0.00 19,046.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHZ Local 42.440000 0.00 0.00 0.00 21,220.001.000000

Base 42.440000 0.00 0.00 0.00 21,220.00

361438104 Total

8.50 0.000.001,600.000 Local 68,175.04

Base 0.00 8.50 0.00 68,175.04

COMMON STOCK361448103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGATX CORP

800.000 NHDG Local 30.990000 0.00 0.00 0.00 24,792.001.000000

Base 30.990000 0.00 0.00 0.00 24,792.00

COMMON STOCK USD.0136159R103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GEO GROUP INC/THE

1,880.000 NHIH Local 17.329702 0.00 18.80 0.00 32,598.641.000000

Base 17.329702 0.00 18.80 0.00 32,598.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,900.000 NHIH Local 17.315000 0.00 39.00 0.00 67,567.501.000000

Base 17.315000 0.00 39.00 0.00 67,567.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

20.000 NHIH Local 17.359500 0.00 0.20 0.00 347.391.000000

Base 17.359500 0.00 0.20 0.00 347.39
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,600.000 NHDG Local 17.921500 0.00 73.00 0.00 261,726.901.000000

Base 17.921500 0.00 73.00 0.00 261,726.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,600.000 NHHZ Local 18.270000 0.00 0.00 0.00 266,742.001.000000

Base 18.270000 0.00 0.00 0.00 266,742.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 16.765000 0.00 6.00 0.00 6,712.001.000000

Base 16.765000 0.00 6.00 0.00 6,712.00

36159R103 Total

137.00 0.000.0035,400.000 Local 635,694.43

Base 0.00 137.00 0.00 635,694.43

COMMON STOCK USD.01361652209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GFI GROUP INC

100.000 NHIH Local 4.420000 0.00 1.00 0.00 443.001.000000

Base 4.420000 0.00 1.00 0.00 443.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 4.415500 0.00 9.00 0.00 3,982.951.000000

Base 4.415500 0.00 9.00 0.00 3,982.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

5,300.000 NHIH Local 4.433800 0.00 53.00 0.00 23,552.141.000000

Base 4.433800 0.00 53.00 0.00 23,552.14

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,900.000 NHDG Local 3.926700 0.00 79.50 0.00 62,514.031.000000

Base 3.926700 0.00 79.50 0.00 62,514.03
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,900.000 NHHZ Local 4.330000 0.00 0.00 0.00 68,847.001.000000

Base 4.330000 0.00 0.00 0.00 68,847.00

361652209 Total

142.50 0.000.0038,100.000 Local 159,339.12

Base 0.00 142.50 0.00 159,339.12

COMMON STOCK NPV36191C205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GSI GROUP INC

1,400.000 NHIH Local 9.758200 0.00 14.00 0.00 13,675.481.000000

Base 9.758200 0.00 14.00 0.00 13,675.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 9.285000 0.00 2.00 0.00 1,859.001.000000

Base 9.285000 0.00 2.00 0.00 1,859.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 10.033600 0.00 7.00 0.00 7,030.521.000000

Base 10.033600 0.00 7.00 0.00 7,030.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 7.329500 0.00 28.50 0.00 41,806.651.000000

Base 7.329500 0.00 28.50 0.00 41,806.65

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHZ Local 8.050000 0.00 0.00 0.00 45,885.001.000000

Base 8.050000 0.00 0.00 0.00 45,885.00

36191C205 Total

51.50 0.000.0013,700.000 Local 110,256.65

Base 0.00 51.50 0.00 110,256.65



Prepared by State StreetPage 1012

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 STOCK36191G107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGNC HOLDINGS INC CL A

2,000.000 NHIH Local 27.616800 0.00 20.00 0.00 55,253.601.000000

Base 27.616800 0.00 20.00 0.00 55,253.60

COMMON STOCK USD.0136191U106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGT ADVANCED TECHNOLOGIES INC

11,200.000 NHIH Local 8.213800 0.00 112.00 0.00 92,106.561.000000

Base 8.213800 0.00 112.00 0.00 92,106.56

COMMON STOCK USD.0136225V104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GP STRATEGIES CORP

100.000 NHIH Local 12.170000 0.00 1.00 0.00 1,218.001.000000

Base 12.170000 0.00 1.00 0.00 1,218.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 12.216000 0.00 5.00 0.00 6,113.001.000000

Base 12.216000 0.00 5.00 0.00 6,113.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 12.170100 0.00 7.00 0.00 8,526.071.000000

Base 12.170100 0.00 7.00 0.00 8,526.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 10.003000 0.00 11.50 0.00 23,018.401.000000

Base 10.003000 0.00 11.50 0.00 23,018.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 11.000000 0.00 0.00 0.00 25,300.001.000000

Base 11.000000 0.00 0.00 0.00 25,300.00

36225V104 Total

24.50 0.000.005,900.000 Local 64,175.47

Base 0.00 24.50 0.00 64,175.47
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COMMON STOCK USD.0136237H101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.G III APPAREL GROUP LTD

1,400.000 NHIH Local 22.320000 0.00 14.00 0.00 31,262.001.000000

Base 22.320000 0.00 14.00 0.00 31,262.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 22.165000 0.00 1.00 0.00 2,217.501.000000

Base 22.165000 0.00 1.00 0.00 2,217.50

36237H101 Total

15.00 0.000.001,500.000 Local 33,479.50

Base 0.00 15.00 0.00 33,479.50

COMMON STOCK36241U106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GSI TECHNOLOGY INC

1,000.000 NHIH Local 4.913500 0.00 10.00 0.00 4,923.501.000000

Base 4.913500 0.00 10.00 0.00 4,923.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 4.931700 0.00 8.00 0.00 3,953.361.000000

Base 4.931700 0.00 8.00 0.00 3,953.36

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 5.016100 0.00 22.00 0.00 22,092.841.000000

Base 5.016100 0.00 22.00 0.00 22,092.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 5.100000 0.00 0.00 0.00 22,440.001.000000

Base 5.100000 0.00 0.00 0.00 22,440.00

36241U106 Total

40.00 0.000.0010,600.000 Local 53,409.70

Base 0.00 40.00 0.00 53,409.70
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GDR36268T206 23 Nov 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCGAIL INDIA LTD REG S GDR

8,494.000 NHIL Local 43.190700 0.00 254.82 0.00 367,116.631.000000

Base 43.190700 0.00 254.82 0.00 367,116.63

23 Nov 2011 CANCEL USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

-8,494.000 NHIL Local 43.190700 0.00 -254.82 0.00 -367,116.631.000000

Base 43.190700 0.00 -254.82 0.00 -367,116.63

23 Nov 2011 29 Nov 2011 USD/CED 0.03CREDIT SUISSE SECURITIES (USA) LLC

8,494.000 NHIL Local 43.190700 0.00 254.82 0.00 367,116.631.000000

Base 43.190700 0.00 254.82 0.00 367,116.63

36268T206 Total

254.82 0.000.008,494.000 Local 367,116.63

Base 0.00 254.82 0.00 367,116.63

COMMON STOCK36268W100 28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.GAIN CAPITAL HOLDINGS INC

800.000 NHIH Local 6.058800 0.00 8.00 0.00 4,855.041.000000

Base 6.058800 0.00 8.00 0.00 4,855.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 6.104900 0.00 8.50 0.00 10,386.831.000000

Base 6.104900 0.00 8.50 0.00 10,386.83

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 6.780000 0.00 0.00 0.00 11,526.001.000000

Base 6.780000 0.00 0.00 0.00 11,526.00

36268W100 Total

16.50 0.000.004,200.000 Local 26,767.87

Base 0.00 16.50 0.00 26,767.87
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COMMON STOCK USD1.363576109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARTHUR J GALLAGHER + CO

2,000.000 NHDG Local 26.300000 0.00 0.00 0.00 52,600.001.000000

Base 26.300000 0.00 0.00 0.00 52,600.00

COMMON STOCK36467W109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGAMESTOP CORP CLASS A

2,900.000 NHDG Local 23.100000 0.00 0.00 0.00 66,990.001.000000

Base 23.100000 0.00 0.00 0.00 66,990.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 24.640000 0.00 0.00 0.00 32,032.001.000000

Base 24.640000 0.00 0.00 0.00 32,032.00

36467W109 Total

0.00 0.000.004,200.000 Local 99,022.00

Base 0.00 0.00 0.00 99,022.00

COMMON STOCK USD1.364730101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGANNETT CO

5,700.000 NHDG Local 9.530000 0.00 0.00 0.00 54,321.001.000000

Base 9.530000 0.00 0.00 0.00 54,321.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHIH Local 11.320000 0.00 0.00 0.00 23,772.001.000000

Base 11.320000 0.00 0.00 0.00 23,772.00

364730101 Total

0.00 0.000.007,800.000 Local 78,093.00

Base 0.00 0.00 0.00 78,093.00

COMMON STOCK USD.05364760108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGAP INC/THE

7,100.000 NHDG Local 16.240000 0.00 0.00 0.00 115,304.001.000000

Base 16.240000 0.00 0.00 0.00 115,304.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHIH Local 20.170000 0.00 0.00 0.00 68,578.001.000000

Base 20.170000 0.00 0.00 0.00 68,578.00

364760108 Total

0.00 0.000.0010,500.000 Local 183,882.00

Base 0.00 0.00 0.00 183,882.00

COMMON STOCK USD.01365558105 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.GARDNER DENVER INC

600.000 NHDZ Local 84.765000 0.00 12.00 0.00 50,871.001.000000

Base 84.765000 0.00 12.00 0.00 50,871.00

COMMON STOCK NPV367299203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GASTAR EXPLORATION LTD

100.000 NHIH Local 3.510000 0.00 1.00 0.00 352.001.000000

Base 3.510000 0.00 1.00 0.00 352.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 3.570000 0.00 1.00 0.00 358.001.000000

Base 3.570000 0.00 1.00 0.00 358.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

5,000.000 NHIH Local 3.518600 0.00 50.00 0.00 17,643.001.000000

Base 3.518600 0.00 50.00 0.00 17,643.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,000.000 NHDG Local 2.562400 0.00 65.00 0.00 33,376.201.000000

Base 2.562400 0.00 65.00 0.00 33,376.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,000.000 NHHZ Local 3.090000 0.00 0.00 0.00 40,170.001.000000

Base 3.090000 0.00 0.00 0.00 40,170.00
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367299203 Total

117.00 0.000.0031,200.000 Local 91,899.20

Base 0.00 117.00 0.00 91,899.20

COMMON STOCK USD.01367905106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GAYLORD ENTERTAINMENT CO

400.000 NHIH Local 22.176300 0.00 4.00 0.00 8,874.521.000000

Base 22.176300 0.00 4.00 0.00 8,874.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 22.167100 0.00 28.00 0.00 62,095.881.000000

Base 22.167100 0.00 28.00 0.00 62,095.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,200.000 NHDG Local 18.471100 0.00 41.00 0.00 151,504.021.000000

Base 18.471100 0.00 41.00 0.00 151,504.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHHZ Local 20.220000 0.00 0.00 0.00 165,804.001.000000

Base 20.220000 0.00 0.00 0.00 165,804.00

367905106 Total

73.00 0.000.0019,600.000 Local 388,278.42

Base 0.00 73.00 0.00 388,278.42

COMMON STOCK36846Q203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGEEKNET INC

400.000 NHIH Local 17.462500 0.00 4.00 0.00 6,989.001.000000

Base 17.462500 0.00 4.00 0.00 6,989.00

COMMON STOCK USD.1368682100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GENCORP INC

200.000 NHIH Local 5.002500 0.00 2.00 0.00 1,002.501.000000

Base 5.002500 0.00 2.00 0.00 1,002.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,000.000 NHIH Local 5.027100 0.00 50.00 0.00 25,185.501.000000

Base 5.027100 0.00 50.00 0.00 25,185.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 4.040700 0.00 18.00 0.00 14,564.521.000000

Base 4.040700 0.00 18.00 0.00 14,564.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 4.430000 0.00 0.00 0.00 15,948.001.000000

Base 4.430000 0.00 0.00 0.00 15,948.00

368682100 Total

70.00 0.000.0012,400.000 Local 56,700.52

Base 0.00 70.00 0.00 56,700.52

COMMON STOCK368736104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGENERAC HOLDINGS INC

2,200.000 NHIH Local 24.135500 0.00 22.00 0.00 53,120.101.000000

Base 24.135500 0.00 22.00 0.00 53,120.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 19.012700 0.00 18.00 0.00 68,463.721.000000

Base 19.012700 0.00 18.00 0.00 68,463.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 21.360000 0.00 0.00 0.00 76,896.001.000000

Base 21.360000 0.00 0.00 0.00 76,896.00

368736104 Total

40.00 0.000.009,400.000 Local 198,479.82

Base 0.00 40.00 0.00 198,479.82
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COMMON STOCK USD.01369300108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAL CABLE CORP

1,400.000 NHDG Local 23.350000 0.00 0.00 0.00 32,690.001.000000

Base 23.350000 0.00 0.00 0.00 32,690.00

COMMON STOCK NPV369385109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GENERAL COMMUNICATION INC A

1,100.000 NHIH Local 9.339500 0.00 11.00 0.00 10,284.451.000000

Base 9.339500 0.00 11.00 0.00 10,284.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 9.276500 0.00 26.00 0.00 24,144.901.000000

Base 9.276500 0.00 26.00 0.00 24,144.90

369385109 Total

37.00 0.000.003,700.000 Local 34,429.35

Base 0.00 37.00 0.00 34,429.35

COMMON STOCK USD1.369550108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAL DYNAMICS CORP

6,200.000 NHDG Local 56.890000 0.00 0.00 0.00 352,718.001.000000

Base 56.890000 0.00 0.00 0.00 352,718.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 63.020000 0.00 3.00 0.00 12,607.001.000000

Base 63.020000 0.00 3.00 0.00 12,607.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHIH Local 65.310000 0.00 0.00 0.00 208,992.001.000000

Base 65.310000 0.00 0.00 0.00 208,992.00

369550108 Total

3.00 0.000.009,600.000 Local 574,317.00

Base 0.00 3.00 0.00 574,317.00
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COMMON STOCK USD.06369604103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAL ELECTRIC CO

199,400.000 NHDG Local 15.240000 0.00 0.00 0.00 3,038,856.001.000000

Base 15.240000 0.00 0.00 0.00 3,038,856.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,260.000 NHDM Local 16.590600 0.00 93.90 0.00 103,951.061.000000

Base 16.590600 0.00 93.90 0.00 103,951.06

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,900.000 NHHY Local 16.290300 0.00 58.50 0.00 63,590.671.000000

Base 16.290300 0.00 58.50 0.00 63,590.67

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

96,800.000 NHIH Local 16.100000 0.00 0.00 0.00 1,558,480.001.000000

Base 16.100000 0.00 0.00 0.00 1,558,480.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,600.000 NHHY Local 16.862600 0.00 54.00 0.00 60,759.361.000000

Base 16.862600 0.00 54.00 0.00 60,759.36

369604103 Total

206.40 0.000.00309,960.000 Local 4,825,637.09

Base 0.00 206.40 0.00 4,825,637.09

REIT USD.01370023103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAL GROWTH PROPERTIES

10,100.000 NHDG Local 12.100000 0.00 0.00 0.00 122,210.001.000000

Base 12.100000 0.00 0.00 0.00 122,210.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,200.000 NHHY Local 14.519200 0.00 18.00 0.00 17,441.041.000000

Base 14.519200 0.00 18.00 0.00 17,441.04
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370023103 Total

18.00 0.000.0011,300.000 Local 139,651.04

Base 0.00 18.00 0.00 139,651.04

COMMON STOCK USD.1370334104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAL MILLS INC

2,800.000 NHDG Local 38.470000 0.00 0.00 0.00 107,716.001.000000

Base 38.470000 0.00 0.00 0.00 107,716.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHIH Local 39.280000 0.00 0.00 0.00 219,968.001.000000

Base 39.280000 0.00 0.00 0.00 219,968.00

370334104 Total

0.00 0.000.008,400.000 Local 327,684.00

Base 0.00 0.00 0.00 327,684.00

COMMON STOCK370373102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGENERAL MOLY INC

6,000.000 NHIH Local 3.485300 0.00 60.00 0.00 20,971.801.000000

Base 3.485300 0.00 60.00 0.00 20,971.80

COMMON STOCK USD.0137045V100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAL MOTORS CO

14,400.000 NHDG Local 20.180000 0.00 0.00 0.00 290,592.001.000000

Base 20.180000 0.00 0.00 0.00 290,592.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHY Local 19.184000 0.00 7.50 0.00 9,599.501.000000

Base 19.184000 0.00 7.50 0.00 9,599.50

37045V100 Total

7.50 0.000.0014,900.000 Local 300,191.50

Base 0.00 7.50 0.00 300,191.50
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COMMON STOCK USD1.371532102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GENESCO INC

2,100.000 NHIH Local 59.310000 0.00 21.00 0.00 124,572.001.000000

Base 59.310000 0.00 21.00 0.00 124,572.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 52.149300 0.00 24.50 0.00 255,556.071.000000

Base 52.149300 0.00 24.50 0.00 255,556.07

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 56.930000 0.00 0.00 0.00 278,957.001.000000

Base 56.930000 0.00 0.00 0.00 278,957.00

371532102 Total

45.50 0.000.0011,900.000 Local 659,085.07

Base 0.00 45.50 0.00 659,085.07

COMMON STOCK USD.01371559105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGENESEE + WYOMING INC CL A

100.000 NHIH Local 59.920000 0.00 1.00 0.00 5,993.001.000000

Base 59.920000 0.00 1.00 0.00 5,993.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,400.000 NHIH Local 60.608900 0.00 34.00 0.00 206,104.261.000000

Base 60.608900 0.00 34.00 0.00 206,104.26

371559105 Total

35.00 0.000.003,500.000 Local 212,097.26

Base 0.00 35.00 0.00 212,097.26

COMMON STOCK USD.06371901109 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.GENTEX CORP

3,600.000 NHDZ Local 31.332900 0.00 72.00 0.00 112,870.441.000000

Base 31.332900 0.00 72.00 0.00 112,870.44
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COMMON STOCK372284208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GENIE ENERGY LTD B

1,200.000 NHIH Local 7.177100 0.00 12.00 0.00 8,624.521.000000

Base 7.177100 0.00 12.00 0.00 8,624.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 7.400000 0.00 1.00 0.00 741.001.000000

Base 7.400000 0.00 1.00 0.00 741.00

31 Oct 2011 03 Nov 2011 USD/DTC3 SPINOFF NON CASH

150.000 NHHZ Local 4.166467 0.00 0.00 0.00 624.971.000000

Base 4.166467 0.00 0.00 0.00 624.97

31 Oct 2011 03 Nov 2011 USD/DTC3 SPINOFF NON CASH

300.000 NHHZ Local 7.595733 0.00 0.00 0.00 2,278.721.000000

Base 7.595733 0.00 0.00 0.00 2,278.72

372284208 Total

13.00 0.000.001,750.000 Local 12,269.21

Base 0.00 13.00 0.00 12,269.21

COMMON STOCK37244C101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GENOMIC HEALTH INC

1,500.000 NHIH Local 27.919300 0.00 15.00 0.00 41,893.951.000000

Base 27.919300 0.00 15.00 0.00 41,893.95

COMMON STOCK37244E107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENON ENERGY INC

17,200.000 NHDG Local 2.780000 0.00 0.00 0.00 47,816.001.000000

Base 2.780000 0.00 0.00 0.00 47,816.00

COMMON STOCK USD1.372460105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENUINE PARTS CO

2,000.000 NHDG Local 50.800000 0.00 0.00 0.00 101,600.001.000000

Base 50.800000 0.00 0.00 0.00 101,600.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 58.180000 0.00 0.00 0.00 75,634.001.000000

Base 58.180000 0.00 0.00 0.00 75,634.00

372460105 Total

0.00 0.000.003,300.000 Local 177,234.00

Base 0.00 0.00 0.00 177,234.00

COMMON STOCK USD.01372476101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGEORESOURCES INC

1,800.000 NHIH Local 27.389400 0.00 18.00 0.00 49,318.921.000000

Base 27.389400 0.00 18.00 0.00 49,318.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 16.116400 0.00 14.00 0.00 45,139.921.000000

Base 16.116400 0.00 14.00 0.00 45,139.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 19.920000 0.00 0.00 0.00 55,776.001.000000

Base 19.920000 0.00 0.00 0.00 55,776.00

372476101 Total

32.00 0.000.007,400.000 Local 150,234.84

Base 0.00 32.00 0.00 150,234.84

COMMON STOCK USD.137247A102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGENTIVA HEALTH SERVICES

2,700.000 NHIH Local 5.827000 0.00 27.00 0.00 15,759.901.000000

Base 5.827000 0.00 27.00 0.00 15,759.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 2.898800 0.00 35.00 0.00 20,326.601.000000

Base 2.898800 0.00 35.00 0.00 20,326.60
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 3.500000 0.00 0.00 0.00 24,500.001.000000

Base 3.500000 0.00 0.00 0.00 24,500.00

37247A102 Total

62.00 0.000.0016,700.000 Local 60,586.50

Base 0.00 62.00 0.00 60,586.50

COMMON STOCK37247D106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENWORTH FINANCIAL INC CL A

8,800.000 NHDG Local 5.740000 0.00 0.00 0.00 50,512.001.000000

Base 5.740000 0.00 0.00 0.00 50,512.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHIH Local 6.730000 0.00 0.00 0.00 28,939.001.000000

Base 6.730000 0.00 0.00 0.00 28,939.00

37247D106 Total

0.00 0.000.0013,100.000 Local 79,451.00

Base 0.00 0.00 0.00 79,451.00

COMMON STOCK USD.0137250W108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GEOEYE INC

1,000.000 NHIH Local 24.485800 0.00 10.00 0.00 24,495.801.000000

Base 24.485800 0.00 10.00 0.00 24,495.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 24.540000 0.00 5.00 0.00 12,275.001.000000

Base 24.540000 0.00 5.00 0.00 12,275.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 24.406000 0.00 5.00 0.00 12,208.001.000000

Base 24.406000 0.00 5.00 0.00 12,208.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 27.607900 0.00 23.00 0.00 127,019.341.000000

Base 27.607900 0.00 23.00 0.00 127,019.34

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 32.960000 0.00 0.00 0.00 151,616.001.000000

Base 32.960000 0.00 0.00 0.00 151,616.00

37250W108 Total

43.00 0.000.0011,200.000 Local 327,614.14

Base 0.00 43.00 0.00 327,614.14

COMMON STOCK USD.01373200302 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGEORGIA GULF CORP

3,000.000 NHIH Local 19.949500 0.00 30.00 0.00 59,878.501.000000

Base 19.949500 0.00 30.00 0.00 59,878.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,800.000 NHDG Local 12.801100 0.00 39.00 0.00 99,887.581.000000

Base 12.801100 0.00 39.00 0.00 99,887.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHZ Local 15.360000 0.00 0.00 0.00 119,808.001.000000

Base 15.360000 0.00 0.00 0.00 119,808.00

373200302 Total

69.00 0.000.0018,600.000 Local 279,574.08

Base 0.00 69.00 0.00 279,574.08

COMMON STOCK NPV373865104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GERMAN AMERICAN BANCORP

69.000 NHIH Local 16.980000 0.00 0.69 0.00 1,172.311.000000

Base 16.980000 0.00 0.69 0.00 1,172.31
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,031.000 NHIH Local 17.216004 0.00 10.31 0.00 17,760.011.000000

Base 17.216004 0.00 10.31 0.00 17,760.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 16.298600 0.00 14.00 0.00 45,650.081.000000

Base 16.298600 0.00 14.00 0.00 45,650.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 16.870000 0.00 0.00 0.00 47,236.001.000000

Base 16.870000 0.00 0.00 0.00 47,236.00

373865104 Total

25.00 0.000.006,700.000 Local 111,818.40

Base 0.00 25.00 0.00 111,818.40

COMMON STOCK374163103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGERON CORP

11,500.000 NHIH Local 1.676700 0.00 115.00 0.00 19,397.051.000000

Base 1.676700 0.00 115.00 0.00 19,397.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,000.000 NHDG Local 1.964800 0.00 115.00 0.00 45,305.401.000000

Base 1.964800 0.00 115.00 0.00 45,305.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,000.000 NHHZ Local 2.240000 0.00 0.00 0.00 51,520.001.000000

Base 2.240000 0.00 0.00 0.00 51,520.00

374163103 Total

230.00 0.000.0057,500.000 Local 116,222.45

Base 0.00 230.00 0.00 116,222.45
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REIT USD.01374297109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GETTY REALTY CORP

1,800.000 NHIH Local 15.050600 0.00 18.00 0.00 27,109.081.000000

Base 15.050600 0.00 18.00 0.00 27,109.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 15.120000 0.00 1.00 0.00 1,513.001.000000

Base 15.120000 0.00 1.00 0.00 1,513.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 14.965000 0.00 4.00 0.00 5,990.001.000000

Base 14.965000 0.00 4.00 0.00 5,990.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 14.143900 0.00 16.00 0.00 45,276.481.000000

Base 14.143900 0.00 16.00 0.00 45,276.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 15.390000 0.00 0.00 0.00 49,248.001.000000

Base 15.390000 0.00 0.00 0.00 49,248.00

374297109 Total

39.00 0.000.008,700.000 Local 129,136.56

Base 0.00 39.00 0.00 129,136.56

COMMON STOCK USD.01374689107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GIBRALTAR INDUSTRIES INC

700.000 NHIH Local 13.084200 0.00 7.00 0.00 9,165.941.000000

Base 13.084200 0.00 7.00 0.00 9,165.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,000.000 NHIH Local 13.003500 0.00 20.00 0.00 26,027.001.000000

Base 13.003500 0.00 20.00 0.00 26,027.00



Prepared by State StreetPage 1029

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 8.112100 0.00 34.00 0.00 55,196.281.000000

Base 8.112100 0.00 34.00 0.00 55,196.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 9.380000 0.00 0.00 0.00 63,784.001.000000

Base 9.380000 0.00 0.00 0.00 63,784.00

374689107 Total

61.00 0.000.0016,300.000 Local 154,173.22

Base 0.00 61.00 0.00 154,173.22

COMMON STOCK375558103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGILEAD SCIENCES INC

6,700.000 NHIH Local 40.460000 0.00 0.00 0.00 271,082.001.000000

Base 40.460000 0.00 0.00 0.00 271,082.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHEU Local 37.712000 0.00 7.50 0.00 18,863.501.000000

Base 37.712000 0.00 7.50 0.00 18,863.50

375558103 Total

7.50 0.000.007,200.000 Local 289,945.50

Base 0.00 7.50 0.00 289,945.50

COMMON STOCK USD.0137637Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLACIER BANCORP INC

685.000 NHIH Local 11.860204 0.00 6.85 0.00 8,131.091.000000

Base 11.860204 0.00 6.85 0.00 8,131.09

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,715.000 NHIH Local 11.951400 0.00 27.15 0.00 32,475.201.000000

Base 11.951400 0.00 27.15 0.00 32,475.20
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 11.964000 0.00 30.00 0.00 35,922.001.000000

Base 11.964000 0.00 30.00 0.00 35,922.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,200.000 NHDG Local 9.274200 0.00 81.00 0.00 150,323.041.000000

Base 9.274200 0.00 81.00 0.00 150,323.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,200.000 NHHZ Local 10.910000 0.00 0.00 0.00 176,742.001.000000

Base 10.910000 0.00 0.00 0.00 176,742.00

37637Q105 Total

145.00 0.000.0038,800.000 Local 403,593.33

Base 0.00 145.00 0.00 403,593.33

COMMON STOCK376535100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLADSTONE CAPITAL CORP

600.000 NHIH Local 8.365000 0.00 6.00 0.00 5,025.001.000000

Base 8.365000 0.00 6.00 0.00 5,025.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 8.347700 0.00 11.00 0.00 9,193.471.000000

Base 8.347700 0.00 11.00 0.00 9,193.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 8.287500 0.00 2.00 0.00 1,659.501.000000

Base 8.287500 0.00 2.00 0.00 1,659.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 6.636400 0.00 23.00 0.00 30,550.441.000000

Base 6.636400 0.00 23.00 0.00 30,550.44
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 7.000000 0.00 0.00 0.00 32,200.001.000000

Base 7.000000 0.00 0.00 0.00 32,200.00

376535100 Total

42.00 0.000.0011,100.000 Local 78,628.41

Base 0.00 42.00 0.00 78,628.41

REIT USD.001376536108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLADSTONE COMMERCIAL CORP

900.000 NHIH Local 17.058600 0.00 9.00 0.00 15,361.741.000000

Base 17.058600 0.00 9.00 0.00 15,361.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 17.060000 0.00 1.00 0.00 1,707.001.000000

Base 17.060000 0.00 1.00 0.00 1,707.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 14.587700 0.00 7.00 0.00 20,429.781.000000

Base 14.587700 0.00 7.00 0.00 20,429.78

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 15.520000 0.00 0.00 0.00 21,728.001.000000

Base 15.520000 0.00 0.00 0.00 21,728.00

376536108 Total

17.00 0.000.003,800.000 Local 59,226.52

Base 0.00 17.00 0.00 59,226.52

COMMON STOCK376546107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLADSTONE INVESTMENT CORP

100.000 NHIH Local 7.415000 0.00 1.00 0.00 742.501.000000

Base 7.415000 0.00 1.00 0.00 742.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 7.452600 0.00 19.00 0.00 14,178.941.000000

Base 7.452600 0.00 19.00 0.00 14,178.94

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 6.411100 0.00 24.50 0.00 31,438.891.000000

Base 6.411100 0.00 24.50 0.00 31,438.89

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 7.030000 0.00 0.00 0.00 34,447.001.000000

Base 7.030000 0.00 0.00 0.00 34,447.00

376546107 Total

44.50 0.000.0011,800.000 Local 80,807.33

Base 0.00 44.50 0.00 80,807.33

COMMON STOCK USD.01377316104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLATFELTER

4,100.000 NHIH Local 14.514000 0.00 41.00 0.00 59,548.401.000000

Base 14.514000 0.00 41.00 0.00 59,548.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,400.000 NHDG Local 13.032500 0.00 52.00 0.00 135,590.001.000000

Base 13.032500 0.00 52.00 0.00 135,590.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,400.000 NHHZ Local 14.310000 0.00 0.00 0.00 148,824.001.000000

Base 14.310000 0.00 0.00 0.00 148,824.00

377316104 Total

93.00 0.000.0024,900.000 Local 343,962.40

Base 0.00 93.00 0.00 343,962.40
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COMMON STOCK USD.01377341102 28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.GLEACHER + CO INC

7,900.000 NHIH Local 1.063900 0.00 79.00 0.00 8,483.811.000000

Base 1.063900 0.00 79.00 0.00 8,483.81

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,700.000 NHDG Local 1.142800 0.00 88.50 0.00 20,316.061.000000

Base 1.142800 0.00 88.50 0.00 20,316.06

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,700.000 NHHZ Local 1.280000 0.00 0.00 0.00 22,656.001.000000

Base 1.280000 0.00 0.00 0.00 22,656.00

377341102 Total

167.50 0.000.0043,300.000 Local 51,455.87

Base 0.00 167.50 0.00 51,455.87

COMMON STOCK378967103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLOBAL CASH ACCESS HOLDINGS

5,800.000 NHIH Local 3.344600 0.00 58.00 0.00 19,456.681.000000

Base 3.344600 0.00 58.00 0.00 19,456.68

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,500.000 NHDG Local 2.348700 0.00 72.50 0.00 34,128.651.000000

Base 2.348700 0.00 72.50 0.00 34,128.65

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,500.000 NHHZ Local 2.730000 0.00 0.00 0.00 39,585.001.000000

Base 2.730000 0.00 0.00 0.00 39,585.00

378967103 Total

130.50 0.000.0034,800.000 Local 93,170.33

Base 0.00 130.50 0.00 93,170.33
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COMMON STOCK378973408 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEGLOBALSTAR INC

12,100.000 NHIH Local 0.497600 0.00 0.00 0.00 6,020.961.000000

Base 0.497600 0.00 0.00 0.00 6,020.96

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

23,800.000 NHHZ Local 0.482800 0.00 357.00 0.00 11,847.641.000000

Base 0.482800 0.00 357.00 0.00 11,847.64

378973408 Total

357.00 0.000.0035,900.000 Local 17,868.60

Base 0.00 357.00 0.00 17,868.60

REIT USD.01379302102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLIMCHER REALTY TRUST

2,200.000 NHIH Local 8.790000 0.00 22.00 0.00 19,360.001.000000

Base 8.790000 0.00 22.00 0.00 19,360.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 8.783300 0.00 6.00 0.00 5,275.981.000000

Base 8.783300 0.00 6.00 0.00 5,275.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,800.000 NHIH Local 8.864900 0.00 68.00 0.00 60,349.321.000000

Base 8.864900 0.00 68.00 0.00 60,349.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 6.606400 0.00 16.00 0.00 21,156.481.000000

Base 6.606400 0.00 16.00 0.00 21,156.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 7.570000 0.00 0.00 0.00 24,224.001.000000

Base 7.570000 0.00 0.00 0.00 24,224.00
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379302102 Total

112.00 0.000.0016,000.000 Local 130,365.78

Base 0.00 112.00 0.00 130,365.78

COMMON STOCK USD.01379336100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLOBAL INDUSTRIES LTD

2,500.000 NHIH Local 7.975000 0.00 25.00 0.00 19,962.501.000000

Base 7.975000 0.00 25.00 0.00 19,962.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

6,100.000 NHIH Local 7.975000 0.00 61.00 0.00 48,708.501.000000

Base 7.975000 0.00 61.00 0.00 48,708.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 7.975000 0.00 4.00 0.00 3,194.001.000000

Base 7.975000 0.00 4.00 0.00 3,194.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,200.000 NHDG Local 7.916300 0.00 116.00 0.00 183,774.161.000000

Base 7.916300 0.00 116.00 0.00 183,774.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,200.000 NHHZ Local 7.920000 0.00 0.00 0.00 183,744.001.000000

Base 7.920000 0.00 0.00 0.00 183,744.00

379336100 Total

206.00 0.000.0055,400.000 Local 439,383.16

Base 0.00 206.00 0.00 439,383.16

COMMON STOCK37941P306 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLOBAL POWER EQUIPMENT GROUP

100.000 NHIH Local 25.645000 0.00 1.00 0.00 2,565.501.000000

Base 25.645000 0.00 1.00 0.00 2,565.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 25.660500 0.00 10.00 0.00 25,670.501.000000

Base 25.660500 0.00 10.00 0.00 25,670.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 25.796700 0.00 3.00 0.00 7,742.011.000000

Base 25.796700 0.00 3.00 0.00 7,742.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 21.913800 0.00 8.50 0.00 37,261.961.000000

Base 21.913800 0.00 8.50 0.00 37,261.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 24.250000 0.00 0.00 0.00 41,225.001.000000

Base 24.250000 0.00 0.00 0.00 41,225.00

37941P306 Total

22.50 0.000.004,800.000 Local 114,464.97

Base 0.00 22.50 0.00 114,464.97

COMMON STOCK USD.0137946S107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLOBAL GEOPHYSICAL SERVICES

1,600.000 NHIH Local 8.188800 0.00 16.00 0.00 13,118.081.000000

Base 8.188800 0.00 16.00 0.00 13,118.08

COMMON STOCK37954N206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLOBE SPECIALTY METALS INC

3,900.000 NHIH Local 14.977300 0.00 39.00 0.00 58,450.471.000000

Base 14.977300 0.00 39.00 0.00 58,450.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 14.871200 0.00 17.00 0.00 25,298.041.000000

Base 14.871200 0.00 17.00 0.00 25,298.04
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37954N206 Total

56.00 0.000.005,600.000 Local 83,748.51

Base 0.00 56.00 0.00 83,748.51

COMMON STOCK37956X103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLOBECOMM SYSTEMS INC

1,200.000 NHIH Local 12.870400 0.00 12.00 0.00 15,456.481.000000

Base 12.870400 0.00 12.00 0.00 15,456.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 13.742400 0.00 8.00 0.00 11,001.921.000000

Base 13.742400 0.00 8.00 0.00 11,001.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 13.066100 0.00 7.50 0.00 19,606.651.000000

Base 13.066100 0.00 7.50 0.00 19,606.65

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 14.190000 0.00 0.00 0.00 21,285.001.000000

Base 14.190000 0.00 0.00 0.00 21,285.00

37956X103 Total

27.50 0.000.005,000.000 Local 67,350.05

Base 0.00 27.50 0.00 67,350.05

COMMON STOCK379890106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLU MOBILE INC

4,100.000 NHIH Local 3.117600 0.00 41.00 0.00 12,823.161.000000

Base 3.117600 0.00 41.00 0.00 12,823.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 3.105000 0.00 2.00 0.00 623.001.000000

Base 3.105000 0.00 2.00 0.00 623.00
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379890106 Total

43.00 0.000.004,300.000 Local 13,446.16

Base 0.00 43.00 0.00 13,446.16

COMMON STOCK38011M108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGMX RESOURCES INC

5,500.000 NHIH Local 1.640000 0.00 55.00 0.00 9,075.001.000000

Base 1.640000 0.00 55.00 0.00 9,075.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,400.000 NHDG Local 1.842100 0.00 47.00 0.00 17,362.741.000000

Base 1.842100 0.00 47.00 0.00 17,362.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,400.000 NHHZ Local 2.300000 0.00 0.00 0.00 21,620.001.000000

Base 2.300000 0.00 0.00 0.00 21,620.00

38011M108 Total

102.00 0.000.0024,300.000 Local 48,057.74

Base 0.00 102.00 0.00 48,057.74

COMMON STOCK38068T105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GOLD RESOURCE CORP

1,300.000 NHIH Local 21.587300 0.00 13.00 0.00 28,076.491.000000

Base 21.587300 0.00 13.00 0.00 28,076.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 21.526300 0.00 12.00 0.00 25,843.561.000000

Base 21.526300 0.00 12.00 0.00 25,843.56

38068T105 Total

25.00 0.000.002,500.000 Local 53,920.05

Base 0.00 25.00 0.00 53,920.05
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COMMON STOCK USD.01381119106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GOLDEN MINERALS CO

2,300.000 NHIH Local 7.174100 0.00 23.00 0.00 16,523.431.000000

Base 7.174100 0.00 23.00 0.00 16,523.43

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 7.217500 0.00 2.00 0.00 1,445.501.000000

Base 7.217500 0.00 2.00 0.00 1,445.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 6.502800 0.00 3.50 0.00 4,555.461.000000

Base 6.502800 0.00 3.50 0.00 4,555.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 8.140000 0.00 0.00 0.00 5,698.001.000000

Base 8.140000 0.00 0.00 0.00 5,698.00

381119106 Total

28.50 0.000.003,900.000 Local 28,222.39

Base 0.00 28.50 0.00 28,222.39

COMMON STOCK NPV38119T104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GOLDEN STAR RESOURCES LTD

16,400.000 NHIH Local 2.071700 0.00 164.00 0.00 34,139.881.000000

Base 2.071700 0.00 164.00 0.00 34,139.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

6,700.000 NHIH Local 2.098400 0.00 67.00 0.00 14,126.281.000000

Base 2.098400 0.00 67.00 0.00 14,126.28

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

59,400.000 NHDG Local 1.596500 0.00 297.00 0.00 95,129.101.000000

Base 1.596500 0.00 297.00 0.00 95,129.10
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

59,400.000 NHHZ Local 1.990000 0.00 0.00 0.00 118,206.001.000000

Base 1.990000 0.00 0.00 0.00 118,206.00

38119T104 Total

528.00 0.000.00141,900.000 Local 261,601.26

Base 0.00 528.00 0.00 261,601.26

COMMON STOCK USD.0138141G104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGOLDMAN SACHS GROUP INC

9,700.000 NHDG Local 94.550000 0.00 0.00 0.00 917,135.001.000000

Base 94.550000 0.00 0.00 0.00 917,135.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.

203.000 NHHY Local 104.210000 0.00 3.04 0.00 21,157.671.000000

Base 104.210000 0.00 3.04 0.00 21,157.67

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,433.000 NHIH Local 99.290000 0.00 0.00 0.00 440,152.571.000000

Base 99.290000 0.00 0.00 0.00 440,152.57

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 87.370000 0.00 3.00 0.00 17,477.001.000000

Base 87.370000 0.00 3.00 0.00 17,477.00

38141G104 Total

6.04 0.000.0014,536.000 Local 1,395,922.24

Base 0.00 6.04 0.00 1,395,922.24

COMMON STOCK38173M102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GOLUB CAPITAL BDC INC

500.000 NHIH Local 15.049000 0.00 5.00 0.00 7,529.501.000000

Base 15.049000 0.00 5.00 0.00 7,529.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 15.157500 0.00 4.00 0.00 6,067.001.000000

Base 15.157500 0.00 4.00 0.00 6,067.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 14.122400 0.00 11.50 0.00 32,493.021.000000

Base 14.122400 0.00 11.50 0.00 32,493.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 14.980000 0.00 0.00 0.00 34,454.001.000000

Base 14.980000 0.00 0.00 0.00 34,454.00

38173M102 Total

20.50 0.000.005,500.000 Local 80,543.52

Base 0.00 20.50 0.00 80,543.52

COMMON STOCK USD5.382388106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGOODRICH CORP

1,325.000 NHDG Local 120.680000 0.00 0.00 0.00 159,901.001.000000

Base 120.680000 0.00 0.00 0.00 159,901.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,222.000 NHIH Local 122.870000 0.00 0.00 0.00 150,147.141.000000

Base 122.870000 0.00 0.00 0.00 150,147.14

382388106 Total

0.00 0.000.002,547.000 Local 310,048.14

Base 0.00 0.00 0.00 310,048.14

COMMON STOCK USD.2382410405 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGOODRICH PETROLEUM CORP

2,300.000 NHIH Local 15.113500 0.00 23.00 0.00 34,784.051.000000

Base 15.113500 0.00 23.00 0.00 34,784.05
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COMMON STOCK NPV382550101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGOODYEAR TIRE + RUBBER CO

2,100.000 NHIH Local 13.720000 0.00 0.00 0.00 28,812.001.000000

Base 13.720000 0.00 0.00 0.00 28,812.00

COMMON STOCK38259P508 12 Oct 2011 17 Oct 2011 USD/DTC 0.02GARDNER RICH & COGOOGLE INC CL A

100.000 NHEY Local 549.910300 0.00 2.00 0.00 54,993.031.000000

Base 549.910300 0.00 2.00 0.00 54,993.03

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

172.000 NHDM Local 588.201200 0.00 2.58 0.00 101,173.191.000000

Base 588.201200 0.00 2.58 0.00 101,173.19

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,205.000 NHIH Local 613.000000 0.00 0.00 0.00 1,351,665.001.000000

Base 613.000000 0.00 0.00 0.00 1,351,665.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

94.000 NHDM Local 620.569700 0.00 1.41 0.00 58,334.961.000000

Base 620.569700 0.00 1.41 0.00 58,334.96

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

131.000 NHEU Local 623.300000 0.00 1.97 0.00 81,654.271.000000

Base 623.300000 0.00 1.97 0.00 81,654.27

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

156.000 NHDM Local 620.250000 0.00 2.34 0.00 96,761.341.000000

Base 620.250000 0.00 2.34 0.00 96,761.34

38259P508 Total

10.30 0.000.002,858.000 Local 1,744,581.79

Base 0.00 10.30 0.00 1,744,581.79
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COMMON STOCK38269P100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GORDMANS STORES INC

200.000 NHIH Local 15.302500 0.00 2.00 0.00 3,062.501.000000

Base 15.302500 0.00 2.00 0.00 3,062.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 15.426700 0.00 3.00 0.00 4,631.011.000000

Base 15.426700 0.00 3.00 0.00 4,631.01

38269P100 Total

5.00 0.000.00500.000 Local 7,693.51

Base 0.00 5.00 0.00 7,693.51

COMMON STOCK NPV383082104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGORMAN RUPP CO

200.000 NHIH Local 27.505000 0.00 2.00 0.00 5,503.001.000000

Base 27.505000 0.00 2.00 0.00 5,503.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 27.506700 0.00 3.00 0.00 8,255.011.000000

Base 27.506700 0.00 3.00 0.00 8,255.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

900.000 NHIH Local 27.610400 0.00 9.00 0.00 24,858.361.000000

Base 27.610400 0.00 9.00 0.00 24,858.36

383082104 Total

14.00 0.000.001,400.000 Local 38,616.37

Base 0.00 14.00 0.00 38,616.37

REIT USD.0138376A103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGOVERNMENT PROPERTIES INCOME

3,200.000 NHIH Local 21.525200 0.00 32.00 0.00 68,912.641.000000

Base 21.525200 0.00 32.00 0.00 68,912.64
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 20.119500 0.00 39.50 0.00 158,983.551.000000

Base 20.119500 0.00 39.50 0.00 158,983.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHZ Local 21.950000 0.00 0.00 0.00 173,405.001.000000

Base 21.950000 0.00 0.00 0.00 173,405.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 21.923300 0.00 4.50 0.00 6,581.491.000000

Base 21.923300 0.00 4.50 0.00 6,581.49

38376A103 Total

76.00 0.000.0019,300.000 Local 407,882.68

Base 0.00 76.00 0.00 407,882.68

COMMON STOCK USD.0138388F108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWR GRACE + CO

530.000 NHDG Local 33.300000 0.00 0.00 0.00 17,649.001.000000

Base 33.300000 0.00 0.00 0.00 17,649.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 42.397500 0.00 6.00 0.00 16,965.001.000000

Base 42.397500 0.00 6.00 0.00 16,965.00

38388F108 Total

6.00 0.000.00930.000 Local 34,614.00

Base 0.00 6.00 0.00 34,614.00

COMMON STOCK USD.01384313102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGRAFTECH INTERNATIONAL LTD

2,200.000 NHDG Local 12.700000 0.00 0.00 0.00 27,940.001.000000

Base 12.700000 0.00 0.00 0.00 27,940.00
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COMMON STOCK USD.1384556106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GRAHAM CORP

500.000 NHIH Local 22.742000 0.00 5.00 0.00 11,376.001.000000

Base 22.742000 0.00 5.00 0.00 11,376.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 22.821300 0.00 4.00 0.00 9,132.521.000000

Base 22.821300 0.00 4.00 0.00 9,132.52

384556106 Total

9.00 0.000.00900.000 Local 20,508.52

Base 0.00 9.00 0.00 20,508.52

COMMON STOCK USD.5384802104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWW GRAINGER INC

586.000 NHIH Local 177.510000 0.00 0.00 0.00 104,020.861.000000

Base 177.510000 0.00 0.00 0.00 104,020.86

COMMON STOCK USD.0138526M106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GRAND CANYON EDUCATION INC

400.000 NHIH Local 16.251300 0.00 4.00 0.00 6,504.521.000000

Base 16.251300 0.00 4.00 0.00 6,504.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 16.307000 0.00 22.00 0.00 35,897.401.000000

Base 16.307000 0.00 22.00 0.00 35,897.40

38526M106 Total

26.00 0.000.002,600.000 Local 42,401.92

Base 0.00 26.00 0.00 42,401.92

COMMON STOCK USD.01387328107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GRANITE CONSTRUCTION INC

200.000 NHIH Local 25.110000 0.00 2.00 0.00 5,024.001.000000

Base 25.110000 0.00 2.00 0.00 5,024.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 25.386500 0.00 32.00 0.00 81,268.801.000000

Base 25.386500 0.00 32.00 0.00 81,268.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 18.257300 0.00 44.00 0.00 160,708.241.000000

Base 18.257300 0.00 44.00 0.00 160,708.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHZ Local 20.900000 0.00 0.00 0.00 183,920.001.000000

Base 20.900000 0.00 0.00 0.00 183,920.00

387328107 Total

78.00 0.000.0021,000.000 Local 430,921.04

Base 0.00 78.00 0.00 430,921.04

COMMON STOCK USD.01388689101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GRAPHIC PACKAGING HOLDING CO

2,248.000 NHIH Local 4.482500 0.00 22.48 0.00 10,099.141.000000

Base 4.482500 0.00 22.48 0.00 10,099.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

552.000 NHIH Local 4.490000 0.00 5.52 0.00 2,484.001.000000

Base 4.490000 0.00 5.52 0.00 2,484.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 4.426700 0.00 6.00 0.00 2,662.021.000000

Base 4.426700 0.00 6.00 0.00 2,662.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

10,900.000 NHIH Local 4.455700 0.00 109.00 0.00 48,676.131.000000

Base 4.455700 0.00 109.00 0.00 48,676.13
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 3.266600 0.00 23.00 0.00 15,049.361.000000

Base 3.266600 0.00 23.00 0.00 15,049.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 3.710000 0.00 0.00 0.00 17,066.001.000000

Base 3.710000 0.00 0.00 0.00 17,066.00

388689101 Total

166.00 0.000.0023,500.000 Local 96,036.65

Base 0.00 166.00 0.00 96,036.65

GDR388706103 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGRASIM INDUSTRIES REG S GDR

800.000 NHIL Local 43.618000 0.00 0.00 0.00 34,894.401.000000

Base 43.618000 0.00 0.00 0.00 34,894.40

COMMON STOCK NPV389375106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GRAY TELEVISION INC

3,000.000 NHIH Local 1.900000 0.00 30.00 0.00 5,730.001.000000

Base 1.900000 0.00 30.00 0.00 5,730.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,500.000 NHIH Local 1.902000 0.00 15.00 0.00 2,868.001.000000

Base 1.902000 0.00 15.00 0.00 2,868.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,100.000 NHDG Local 1.366500 0.00 55.50 0.00 15,223.651.000000

Base 1.366500 0.00 55.50 0.00 15,223.65

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,100.000 NHHZ Local 1.540000 0.00 0.00 0.00 17,094.001.000000

Base 1.540000 0.00 0.00 0.00 17,094.00
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389375106 Total

100.50 0.000.0026,700.000 Local 40,915.65

Base 0.00 100.50 0.00 40,915.65

COMMON STOCK390607109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GREAT LAKES DREDGE + DOCK CO

3,650.000 NHIH Local 5.991800 0.00 36.50 0.00 21,906.571.000000

Base 5.991800 0.00 36.50 0.00 21,906.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 5.890000 0.00 6.00 0.00 3,540.001.000000

Base 5.890000 0.00 6.00 0.00 3,540.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,050.000 NHIH Local 6.026600 0.00 10.50 0.00 6,338.431.000000

Base 6.026600 0.00 10.50 0.00 6,338.43

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,200.000 NHDG Local 4.281300 0.00 66.00 0.00 56,579.161.000000

Base 4.281300 0.00 66.00 0.00 56,579.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,200.000 NHHZ Local 4.550000 0.00 0.00 0.00 60,060.001.000000

Base 4.550000 0.00 0.00 0.00 60,060.00

390607109 Total

119.00 0.000.0031,700.000 Local 148,424.16

Base 0.00 119.00 0.00 148,424.16

COMMON STOCK USD.01390905107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GREAT SOUTHERN BANCORP INC

900.000 NHIH Local 19.653300 0.00 9.00 0.00 17,696.971.000000

Base 19.653300 0.00 9.00 0.00 17,696.97
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 16.620800 0.00 11.00 0.00 36,576.761.000000

Base 16.620800 0.00 11.00 0.00 36,576.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 18.560000 0.00 0.00 0.00 40,832.001.000000

Base 18.560000 0.00 0.00 0.00 40,832.00

390905107 Total

20.00 0.000.005,300.000 Local 95,105.73

Base 0.00 20.00 0.00 95,105.73

COMMON STOCK NPV391164100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREAT PLAINS ENERGY INC

3,100.000 NHDG Local 19.300000 0.00 0.00 0.00 59,830.001.000000

Base 19.300000 0.00 0.00 0.00 59,830.00

COMMON STOCK39153L106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GREATBATCH INC

300.000 NHIH Local 21.340000 0.00 3.00 0.00 6,405.001.000000

Base 21.340000 0.00 3.00 0.00 6,405.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 21.430500 0.00 18.00 0.00 38,592.901.000000

Base 21.430500 0.00 18.00 0.00 38,592.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 19.145200 0.00 26.00 0.00 99,581.041.000000

Base 19.145200 0.00 26.00 0.00 99,581.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 20.000000 0.00 0.00 0.00 104,000.001.000000

Base 20.000000 0.00 0.00 0.00 104,000.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 20.590000 0.00 7.50 0.00 10,302.501.000000

Base 20.590000 0.00 7.50 0.00 10,302.50

39153L106 Total

54.50 0.000.0013,000.000 Local 258,881.44

Base 0.00 54.50 0.00 258,881.44

COMMON STOCK USD.1393122106 18 Oct 2011 21 Oct 2011 USD/DTC 0.04DOUGHERTYCOMPANYGREEN MOUNTAIN COFFEE ROASTE

15,500.000 NHDZ Local 80.578200 0.00 620.00 0.00 1,249,582.101.000000

Base 80.578200 0.00 620.00 0.00 1,249,582.10

21 Oct 2011 26 Oct 2011 USD/DTC 0.04DOUGHERTYCOMPANY

18,300.000 NHDZ Local 70.816900 0.00 732.00 0.00 1,296,681.271.000000

Base 70.816900 0.00 732.00 0.00 1,296,681.27

25 Oct 2011 28 Oct 2011 USD/DTC 0.05BNY CONVERGEX

15,200.000 NHIB Local 69.771900 0.00 760.00 0.00 1,061,292.881.000000

Base 69.771900 0.00 760.00 0.00 1,061,292.88

01 Nov 2011 04 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,381.000 NHIB Local 62.930500 0.00 23.81 0.00 149,861.331.000000

Base 62.930500 0.00 23.81 0.00 149,861.33

10 Nov 2011 16 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,984.000 NHIB Local 42.543900 0.00 59.84 0.00 254,642.541.000000

Base 42.543900 0.00 59.84 0.00 254,642.54

15 Nov 2011 18 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,137.000 NHIB Local 46.682800 0.00 41.37 0.00 193,168.111.000000

Base 46.682800 0.00 41.37 0.00 193,168.11
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16 Nov 2011 21 Nov 2011 USD/DTC 0.03UBS SECURITIES LLC

61,369.000 NHDZ Local 52.295500 0.00 1,841.07 0.00 3,211,163.611.000000

Base 52.295500 0.00 1,841.07 0.00 3,211,163.61

16 Nov 2011 21 Nov 2011 USD/DTC 0.02LIQUIDNETINC

12,128.000 NHDZ Local 52.330000 0.00 242.56 0.00 634,900.801.000000

Base 52.330000 0.00 242.56 0.00 634,900.80

17 Nov 2011 22 Nov 2011 USD/DTC 0.02LIQUIDNETINC

10,503.000 NHDZ Local 54.488600 0.00 210.06 0.00 572,503.831.000000

Base 54.488600 0.00 210.06 0.00 572,503.83

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHDZ Local 55.221600 0.00 34.00 0.00 93,910.721.000000

Base 55.221600 0.00 34.00 0.00 93,910.72

393122106 Total

4,564.71 0.000.00147,202.000 Local 8,717,707.19

Base 0.00 4,564.71 0.00 8,717,707.19

COMMON STOCK393222104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GREEN PLAINS RENEWABLE ENERG

100.000 NHIH Local 10.550000 0.00 1.00 0.00 1,056.001.000000

Base 10.550000 0.00 1.00 0.00 1,056.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 10.520000 0.00 6.00 0.00 6,318.001.000000

Base 10.520000 0.00 6.00 0.00 6,318.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 10.526700 0.00 12.00 0.00 12,644.041.000000

Base 10.526700 0.00 12.00 0.00 12,644.04
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 8.582800 0.00 23.00 0.00 39,503.881.000000

Base 8.582800 0.00 23.00 0.00 39,503.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 9.610000 0.00 0.00 0.00 44,206.001.000000

Base 9.610000 0.00 0.00 0.00 44,206.00

393222104 Total

42.00 0.000.0011,100.000 Local 103,727.92

Base 0.00 42.00 0.00 103,727.92

COMMON STOCK NPV393657101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGREENBRIER COMPANIES INC

1,600.000 NHIH Local 21.798000 0.00 16.00 0.00 34,892.801.000000

Base 21.798000 0.00 16.00 0.00 34,892.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 11.375900 0.00 21.00 0.00 47,799.781.000000

Base 11.375900 0.00 21.00 0.00 47,799.78

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHZ Local 14.670000 0.00 0.00 0.00 61,614.001.000000

Base 14.670000 0.00 0.00 0.00 61,614.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 21.755000 0.00 9.00 0.00 13,062.001.000000

Base 21.755000 0.00 9.00 0.00 13,062.00

393657101 Total

46.00 0.000.0010,600.000 Local 157,368.58

Base 0.00 46.00 0.00 157,368.58
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COMMON STOCK NPV397624107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREIF INC CL A

600.000 NHDG Local 42.890000 0.00 0.00 0.00 25,734.001.000000

Base 42.890000 0.00 0.00 0.00 25,734.00

COMMON STOCK USD.01398231100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GRIFFIN LAND + NURSERIES

200.000 NHIH Local 27.370300 0.00 2.00 0.00 5,476.061.000000

Base 27.370300 0.00 2.00 0.00 5,476.06

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 25.154400 0.00 2.50 0.00 12,579.701.000000

Base 25.154400 0.00 2.50 0.00 12,579.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHZ Local 26.000000 0.00 0.00 0.00 13,000.001.000000

Base 26.000000 0.00 0.00 0.00 13,000.00

398231100 Total

4.50 0.000.001,200.000 Local 31,055.76

Base 0.00 4.50 0.00 31,055.76

COMMON STOCK USD.25398433102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GRIFFON CORP

200.000 NHIH Local 8.857500 0.00 2.00 0.00 1,773.501.000000

Base 8.857500 0.00 2.00 0.00 1,773.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 8.837200 0.00 10.00 0.00 8,847.201.000000

Base 8.837200 0.00 10.00 0.00 8,847.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

3,100.000 NHIH Local 8.841300 0.00 31.00 0.00 27,439.031.000000

Base 8.841300 0.00 31.00 0.00 27,439.03



Prepared by State StreetPage 1054

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,600.000 NHDG Local 7.878500 0.00 53.00 0.00 83,565.101.000000

Base 7.878500 0.00 53.00 0.00 83,565.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,600.000 NHHZ Local 9.060000 0.00 0.00 0.00 96,036.001.000000

Base 9.060000 0.00 0.00 0.00 96,036.00

398433102 Total

96.00 0.000.0025,500.000 Local 217,660.83

Base 0.00 96.00 0.00 217,660.83

COMMON STOCK USD.01398905109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GROUP 1 AUTOMOTIVE INC

400.000 NHIH Local 46.813800 0.00 4.00 0.00 18,729.521.000000

Base 46.813800 0.00 4.00 0.00 18,729.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,700.000 NHIH Local 46.765000 0.00 17.00 0.00 79,517.501.000000

Base 46.765000 0.00 17.00 0.00 79,517.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 35.380800 0.00 27.00 0.00 191,083.321.000000

Base 35.380800 0.00 27.00 0.00 191,083.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHZ Local 39.000000 0.00 0.00 0.00 210,600.001.000000

Base 39.000000 0.00 0.00 0.00 210,600.00

398905109 Total

48.00 0.000.0012,900.000 Local 499,930.34

Base 0.00 48.00 0.00 499,930.34
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COMMON STOCK399473107 19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)GROUPON INC

1,900.000 NHEU Local 22.255800 0.00 28.50 0.00 42,314.521.000000

Base 22.255800 0.00 28.50 0.00 42,314.52

COMMON STOCK40052B108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GTX INC

2,000.000 NHIH Local 3.348500 0.00 20.00 0.00 6,717.001.000000

Base 3.348500 0.00 20.00 0.00 6,717.00

COMMON STOCK USD.01401617105 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.GUESS? INC

600.000 NHEU Local 31.138300 0.00 9.00 0.00 18,691.981.000000

Base 31.138300 0.00 9.00 0.00 18,691.98

COMMON STOCK401692108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GUIDANCE SOFTWARE INC

1,300.000 NHIH Local 6.421400 0.00 13.00 0.00 8,360.821.000000

Base 6.421400 0.00 13.00 0.00 8,360.82

COMMON STOCK NPV402307102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GULF ISLAND FABRICATION INC

1,300.000 NHIH Local 28.946100 0.00 13.00 0.00 37,642.931.000000

Base 28.946100 0.00 13.00 0.00 37,642.93

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 20.172400 0.00 13.50 0.00 54,478.981.000000

Base 20.172400 0.00 13.50 0.00 54,478.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 25.350000 0.00 0.00 0.00 68,445.001.000000

Base 25.350000 0.00 0.00 0.00 68,445.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 26.840000 0.00 6.00 0.00 10,742.001.000000

Base 26.840000 0.00 6.00 0.00 10,742.00
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402307102 Total

32.50 0.000.007,100.000 Local 171,308.91

Base 0.00 32.50 0.00 171,308.91

COMMON STOCK USD.01402629208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GULFMARK OFFSHORE INC CL A

100.000 NHIH Local 42.505000 0.00 1.00 0.00 4,251.501.000000

Base 42.505000 0.00 1.00 0.00 4,251.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 42.589500 0.00 20.00 0.00 85,199.001.000000

Base 42.589500 0.00 20.00 0.00 85,199.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 35.611400 0.00 22.00 0.00 156,712.161.000000

Base 35.611400 0.00 22.00 0.00 156,712.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 41.910000 0.00 0.00 0.00 184,404.001.000000

Base 41.910000 0.00 0.00 0.00 184,404.00

18 Nov 2011 23 Nov 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

1,040.000 NHHO Local 40.827700 0.00 41.60 0.00 42,502.411.000000

Base 40.827700 0.00 41.60 0.00 42,502.41

402629208 Total

84.60 0.000.0011,940.000 Local 473,069.07

Base 0.00 84.60 0.00 473,069.07

COMMON STOCK USD.01402635304 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GULFPORT ENERGY CORP

2,300.000 NHIH Local 36.262800 0.00 23.00 0.00 83,427.441.000000

Base 36.262800 0.00 23.00 0.00 83,427.44
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,400.000 NHIH Local 35.767500 0.00 14.00 0.00 50,088.501.000000

Base 35.767500 0.00 14.00 0.00 50,088.50

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

400.000 NHIH Local 28.497600 0.00 0.00 0.00 11,399.041.000000

Base 28.497600 0.00 0.00 0.00 11,399.04

402635304 Total

37.00 0.000.004,100.000 Local 144,914.98

Base 0.00 37.00 0.00 144,914.98

COMMON STOCK USD.01404030108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.H+E EQUIPMENT SERVICES INC

400.000 NHIH Local 13.529400 0.00 4.00 0.00 5,415.761.000000

Base 13.529400 0.00 4.00 0.00 5,415.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,200.000 NHIH Local 13.658400 0.00 22.00 0.00 30,070.481.000000

Base 13.658400 0.00 22.00 0.00 30,070.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 7.121100 0.00 17.00 0.00 24,228.741.000000

Base 7.121100 0.00 17.00 0.00 24,228.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 9.280000 0.00 0.00 0.00 31,552.001.000000

Base 9.280000 0.00 0.00 0.00 31,552.00

404030108 Total

43.00 0.000.009,400.000 Local 91,266.98

Base 0.00 43.00 0.00 91,266.98
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COMMON STOCK USD.0140412C101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHCA HOLDINGS INC

900.000 NHDG Local 20.160000 0.00 0.00 0.00 18,144.001.000000

Base 20.160000 0.00 0.00 0.00 18,144.00

COMMON STOCK USD1.404132102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHCC INSURANCE HOLDINGS INC

1,900.000 NHDG Local 27.050000 0.00 0.00 0.00 51,395.001.000000

Base 27.050000 0.00 0.00 0.00 51,395.00

REIT USD1.40414L109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHCP INC

7,600.000 NHDG Local 35.060000 0.00 0.00 0.00 266,456.001.000000

Base 35.060000 0.00 0.00 0.00 266,456.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHIH Local 38.030000 0.00 0.00 0.00 133,105.001.000000

Base 38.030000 0.00 0.00 0.00 133,105.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 38.840000 0.00 4.50 0.00 11,656.501.000000

Base 38.840000 0.00 4.50 0.00 11,656.50

40414L109 Total

4.50 0.000.0011,400.000 Local 411,217.50

Base 0.00 4.50 0.00 411,217.50

ADR40415F101 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCHDFC BANK LTD ADR

6,600.000 NHIL Local 26.152500 0.00 89.10 0.00 172,695.601.000000

Base 26.152500 0.00 89.10 0.00 172,695.60

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,600.000 NHIL Local 26.550000 0.00 0.00 0.00 361,080.001.000000

Base 26.550000 0.00 0.00 0.00 361,080.00
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40415F101 Total

89.10 0.000.0020,200.000 Local 533,775.60

Base 0.00 89.10 0.00 533,775.60

COMMON STOCK USD.0140418F108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHFF INC CLASS A

2,600.000 NHIH Local 11.912100 0.00 26.00 0.00 30,997.461.000000

Base 11.912100 0.00 26.00 0.00 30,997.46

COMMON STOCK USD1.404251100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHNI CORP

4,000.000 NHIH Local 24.937300 0.00 40.00 0.00 99,789.201.000000

Base 24.937300 0.00 40.00 0.00 99,789.20

COMMON STOCK USD.0140425J101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHMS HOLDINGS CORP

7,600.000 NHIH Local 29.720000 0.00 76.00 0.00 225,948.001.000000

Base 29.720000 0.00 76.00 0.00 225,948.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHDZ Local 30.158200 0.00 38.00 0.00 57,338.581.000000

Base 30.158200 0.00 38.00 0.00 57,338.58

40425J101 Total

114.00 0.000.009,500.000 Local 283,286.58

Base 0.00 114.00 0.00 283,286.58

COMMON STOCK USD.01404303109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HSN INC

300.000 NHIH Local 36.360800 0.00 3.00 0.00 10,911.241.000000

Base 36.360800 0.00 3.00 0.00 10,911.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,300.000 NHIH Local 36.221800 0.00 33.00 0.00 119,564.941.000000

Base 36.221800 0.00 33.00 0.00 119,564.94
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404303109 Total

36.00 0.000.003,600.000 Local 130,476.18

Base 0.00 36.00 0.00 130,476.18

COMMON STOCK404609109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HACKETT GROUP INC/THE

800.000 NHIH Local 3.704400 0.00 8.00 0.00 2,971.521.000000

Base 3.704400 0.00 8.00 0.00 2,971.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 3.689600 0.00 20.00 0.00 7,399.201.000000

Base 3.689600 0.00 20.00 0.00 7,399.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 3.756800 0.00 12.00 0.00 9,028.321.000000

Base 3.756800 0.00 12.00 0.00 9,028.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 3.720000 0.00 0.00 0.00 8,928.001.000000

Base 3.720000 0.00 0.00 0.00 8,928.00

404609109 Total

40.00 0.000.007,600.000 Local 28,327.04

Base 0.00 40.00 0.00 28,327.04

COMMON STOCK USD.01405024100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HAEMONETICS CORP/MASS

500.000 NHIH Local 59.052000 0.00 5.00 0.00 29,531.001.000000

Base 59.052000 0.00 5.00 0.00 29,531.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 58.940000 0.00 3.00 0.00 17,685.001.000000

Base 58.940000 0.00 3.00 0.00 17,685.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 59.041700 0.00 15.00 0.00 88,577.551.000000

Base 59.041700 0.00 15.00 0.00 88,577.55

405024100 Total

23.00 0.000.002,300.000 Local 135,793.55

Base 0.00 23.00 0.00 135,793.55

COMMON STOCK USD.01405217100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HAIN CELESTIAL GROUP INC

1,900.000 NHIH Local 35.204000 0.00 19.00 0.00 66,906.601.000000

Base 35.204000 0.00 19.00 0.00 66,906.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 35.190800 0.00 13.00 0.00 45,761.041.000000

Base 35.190800 0.00 13.00 0.00 45,761.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 28.318200 0.00 31.00 0.00 175,603.841.000000

Base 28.318200 0.00 31.00 0.00 175,603.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 31.170000 0.00 0.00 0.00 193,254.001.000000

Base 31.170000 0.00 0.00 0.00 193,254.00

405217100 Total

63.00 0.000.0015,600.000 Local 481,525.48

Base 0.00 63.00 0.00 481,525.48

COMMON STOCK USD.0140609P105 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HALLADOR ENERGY CO

600.000 NHDG Local 8.567500 0.00 3.00 0.00 5,143.501.000000

Base 8.567500 0.00 3.00 0.00 5,143.50
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 9.260000 0.00 0.00 0.00 5,556.001.000000

Base 9.260000 0.00 0.00 0.00 5,556.00

40609P105 Total

3.00 0.000.001,200.000 Local 10,699.50

Base 0.00 3.00 0.00 10,699.50

COMMON STOCK USD2.5406216101 04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANYHALLIBURTON CO

3,500.000 NHEY Local 28.701200 0.00 70.00 0.00 100,524.201.000000

Base 28.701200 0.00 70.00 0.00 100,524.20

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 37.100000 0.00 4.50 0.00 11,134.501.000000

Base 37.100000 0.00 4.50 0.00 11,134.50

07 Nov 2011 10 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

20,664.000 NHEZ Local 37.299200 0.00 619.92 0.00 771,370.591.000000

Base 37.299200 0.00 619.92 0.00 771,370.59

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHIH Local 38.530000 0.00 0.00 0.00 339,064.001.000000

Base 38.530000 0.00 0.00 0.00 339,064.00

14 Nov 2011 17 Nov 2011 USD/DTC 0.03GARDNER RICH & CO

19,731.000 NHEZ Local 38.388400 0.00 591.93 0.00 758,033.451.000000

Base 38.388400 0.00 591.93 0.00 758,033.45

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,250.000 NHDM Local 36.806900 0.00 18.75 0.00 46,027.381.000000

Base 36.806900 0.00 18.75 0.00 46,027.38
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHEU Local 31.069500 0.00 15.00 0.00 31,084.501.000000

Base 31.069500 0.00 15.00 0.00 31,084.50

406216101 Total

1,320.10 0.000.0055,245.000 Local 2,057,238.62

Base 0.00 1,320.10 0.00 2,057,238.62

COMMON STOCK USD.1840624Q203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHALLMARK FINL SERVICES INC

400.000 NHIH Local 7.977500 0.00 4.00 0.00 3,195.001.000000

Base 7.977500 0.00 4.00 0.00 3,195.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 8.024300 0.00 7.00 0.00 5,624.011.000000

Base 8.024300 0.00 7.00 0.00 5,624.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 7.187300 0.00 7.50 0.00 10,788.451.000000

Base 7.187300 0.00 7.50 0.00 10,788.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 8.100000 0.00 0.00 0.00 12,150.001.000000

Base 8.100000 0.00 0.00 0.00 12,150.00

40624Q203 Total

18.50 0.000.004,100.000 Local 31,757.46

Base 0.00 18.50 0.00 31,757.46

COMMON STOCK40637H109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HALOZYME THERAPEUTICS INC

7,300.000 NHIH Local 8.203500 0.00 73.00 0.00 59,958.551.000000

Base 8.203500 0.00 73.00 0.00 59,958.55
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COMMON STOCK410120109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HANCOCK HOLDING CO

200.000 NHIH Local 30.413000 0.00 2.00 0.00 6,084.601.000000

Base 30.413000 0.00 2.00 0.00 6,084.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 30.345000 0.00 2.00 0.00 6,071.001.000000

Base 30.345000 0.00 2.00 0.00 6,071.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,400.000 NHIH Local 30.430600 0.00 64.00 0.00 194,819.841.000000

Base 30.430600 0.00 64.00 0.00 194,819.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,200.000 NHDG Local 26.125200 0.00 86.00 0.00 449,439.441.000000

Base 26.125200 0.00 86.00 0.00 449,439.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,200.000 NHHZ Local 28.870000 0.00 0.00 0.00 496,564.001.000000

Base 28.870000 0.00 0.00 0.00 496,564.00

06 Dec 2011 09 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

1,080.000 NHHO Local 30.739000 0.00 32.40 0.00 33,230.521.000000

Base 30.739000 0.00 32.40 0.00 33,230.52

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 30.848300 0.00 6.00 0.00 12,345.321.000000

Base 30.848300 0.00 6.00 0.00 12,345.32

410120109 Total

192.40 0.000.0042,680.000 Local 1,198,554.72

Base 0.00 192.40 0.00 1,198,554.72
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COMMON STOCK USD.01410315105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HANDY + HARMAN LTD

200.000 NHIH Local 12.350000 0.00 2.00 0.00 2,472.001.000000

Base 12.350000 0.00 2.00 0.00 2,472.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

300.000 NHIH Local 12.348600 0.00 3.00 0.00 3,707.581.000000

Base 12.348600 0.00 3.00 0.00 3,707.58

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 9.774000 0.00 5.00 0.00 9,779.001.000000

Base 9.774000 0.00 5.00 0.00 9,779.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 11.030000 0.00 0.00 0.00 11,030.001.000000

Base 11.030000 0.00 0.00 0.00 11,030.00

410315105 Total

10.00 0.000.002,500.000 Local 26,988.58

Base 0.00 10.00 0.00 26,988.58

COMMON STOCK USD.0141043F208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHANGER ORTHOPEDIC GROUP INC

3,000.000 NHIH Local 16.515000 0.00 30.00 0.00 49,575.001.000000

Base 16.515000 0.00 30.00 0.00 49,575.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 18.424900 0.00 18.50 0.00 68,190.631.000000

Base 18.424900 0.00 18.50 0.00 68,190.63

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 19.520000 0.00 0.00 0.00 72,224.001.000000

Base 19.520000 0.00 0.00 0.00 72,224.00
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41043F208 Total

48.50 0.000.0010,400.000 Local 189,989.63

Base 0.00 48.50 0.00 189,989.63

COMMON STOCK410495105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HANMI FINANCIAL CORPORATION

7,000.000 NHIH Local 0.858400 0.00 70.00 0.00 6,078.801.000000

Base 0.858400 0.00 70.00 0.00 6,078.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,000.000 NHIH Local 0.857200 0.00 20.00 0.00 1,734.401.000000

Base 0.857200 0.00 20.00 0.00 1,734.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,600.000 NHIH Local 0.861400 0.00 46.00 0.00 4,008.441.000000

Base 0.861400 0.00 46.00 0.00 4,008.44

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

10,600.000 NHIH Local 0.940000 0.00 0.00 0.00 9,964.001.000000

Base 0.940000 0.00 0.00 0.00 9,964.00

410495105 Total

136.00 0.000.0024,200.000 Local 21,785.64

Base 0.00 136.00 0.00 21,785.64

COMMON STOCK410495204 19 Dec 2011 19 Dec 2011 USD/DTCREVERSE SPLIT NON CASHHANMI FINANCIAL CORPORATION

2,590.000 NHHZ Local 10.073772 0.00 0.00 0.00 26,091.071.000000

Base 10.073772 0.00 0.00 0.00 26,091.07

19 Dec 2011 19 Dec 2011 USD/DTCREVERSE SPLIT NON CASH

3,025.000 NHIH Local 7.201864 0.00 0.00 0.00 21,785.641.000000

Base 7.201864 0.00 0.00 0.00 21,785.64
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410495204 Total

0.00 0.000.005,615.000 Local 47,876.71

Base 0.00 0.00 0.00 47,876.71

COMMON STOCK USD.01410867105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHANOVER INSURANCE GROUP INC/

900.000 NHDG Local 35.500000 0.00 0.00 0.00 31,950.001.000000

Base 35.500000 0.00 0.00 0.00 31,950.00

COMMON STOCK411307101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HANSEN MEDICAL INC

900.000 NHIH Local 2.288600 0.00 9.00 0.00 2,068.741.000000

Base 2.288600 0.00 9.00 0.00 2,068.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,300.000 NHIH Local 2.243800 0.00 33.00 0.00 7,437.541.000000

Base 2.243800 0.00 33.00 0.00 7,437.54

411307101 Total

42.00 0.000.004,200.000 Local 9,506.28

Base 0.00 42.00 0.00 9,506.28

COMMON STOCK USD.0141146A106 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)HARBINGER GROUP INC

2,000.000 NHDG Local 4.753900 0.00 10.00 0.00 9,517.801.000000

Base 4.753900 0.00 10.00 0.00 9,517.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 5.010000 0.00 0.00 0.00 10,020.001.000000

Base 5.010000 0.00 0.00 0.00 10,020.00

41146A106 Total

10.00 0.000.004,000.000 Local 19,537.80

Base 0.00 10.00 0.00 19,537.80
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COMMON STOCK USD.01412822108 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSHARLEY DAVIDSON INC

730.000 NHDM Local 33.961900 0.00 10.95 0.00 24,803.141.000000

Base 33.961900 0.00 10.95 0.00 24,803.14

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 38.648000 0.00 7.50 0.00 19,331.501.000000

Base 38.648000 0.00 7.50 0.00 19,331.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHIH Local 39.370000 0.00 0.00 0.00 82,677.001.000000

Base 39.370000 0.00 0.00 0.00 82,677.00

412822108 Total

18.45 0.000.003,330.000 Local 126,811.64

Base 0.00 18.45 0.00 126,811.64

COMMON STOCK USD1.412824104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHARLEYSVILLE GROUP INC

1,100.000 NHIH Local 59.115000 0.00 11.00 0.00 65,037.501.000000

Base 59.115000 0.00 11.00 0.00 65,037.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 58.748000 0.00 14.00 0.00 164,508.401.000000

Base 58.748000 0.00 14.00 0.00 164,508.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 58.920000 0.00 0.00 0.00 164,976.001.000000

Base 58.920000 0.00 0.00 0.00 164,976.00

412824104 Total

25.00 0.000.006,700.000 Local 394,521.90

Base 0.00 25.00 0.00 394,521.90
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COMMON STOCK USD.01413086109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARMAN INTERNATIONAL

500.000 NHDG Local 28.580000 0.00 0.00 0.00 14,290.001.000000

Base 28.580000 0.00 0.00 0.00 14,290.00

26 Oct 2011 31 Oct 2011 USD/DTC 0.04SIDOTI + COMPANY LLC

30,000.000 NHDZ Local 43.756300 0.00 1,200.00 0.00 1,313,889.001.000000

Base 43.756300 0.00 1,200.00 0.00 1,313,889.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHIH Local 41.440000 0.00 0.00 0.00 24,864.001.000000

Base 41.440000 0.00 0.00 0.00 24,864.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHDZ Local 41.233600 0.00 22.00 0.00 45,378.961.000000

Base 41.233600 0.00 22.00 0.00 45,378.96

413086109 Total

1,222.00 0.000.0032,200.000 Local 1,398,421.96

Base 0.00 1,222.00 0.00 1,398,421.96

COMMON STOCK413160102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHARMONIC INC

10,200.000 NHIH Local 5.568700 0.00 102.00 0.00 56,902.741.000000

Base 5.568700 0.00 102.00 0.00 56,902.74

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,500.000 NHDG Local 4.051000 0.00 102.50 0.00 83,148.001.000000

Base 4.051000 0.00 102.50 0.00 83,148.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,500.000 NHHZ Local 4.650000 0.00 0.00 0.00 95,325.001.000000

Base 4.650000 0.00 0.00 0.00 95,325.00
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413160102 Total

204.50 0.000.0051,200.000 Local 235,375.74

Base 0.00 204.50 0.00 235,375.74

COMMON STOCK USD.01413833104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HARRIS + HARRIS GROUP INC

1,000.000 NHIH Local 3.831600 0.00 10.00 0.00 3,841.601.000000

Base 3.831600 0.00 10.00 0.00 3,841.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,800.000 NHIH Local 3.808900 0.00 18.00 0.00 6,874.021.000000

Base 3.808900 0.00 18.00 0.00 6,874.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 3.338100 0.00 34.50 0.00 23,067.391.000000

Base 3.338100 0.00 34.50 0.00 23,067.39

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 3.520000 0.00 0.00 0.00 24,288.001.000000

Base 3.520000 0.00 0.00 0.00 24,288.00

413833104 Total

62.50 0.000.0016,600.000 Local 58,071.01

Base 0.00 62.50 0.00 58,071.01

COMMON STOCK USD1.413875105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARRIS CORP

1,700.000 NHDG Local 34.170000 0.00 0.00 0.00 58,089.001.000000

Base 34.170000 0.00 0.00 0.00 58,089.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 37.710000 0.00 0.00 0.00 41,481.001.000000

Base 37.710000 0.00 0.00 0.00 41,481.00
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413875105 Total

0.00 0.000.002,800.000 Local 99,570.00

Base 0.00 0.00 0.00 99,570.00

COMMON STOCK415864107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARSCO CORP

2,100.000 NHDG Local 19.390000 0.00 0.00 0.00 40,719.001.000000

Base 19.390000 0.00 0.00 0.00 40,719.00

COMMON STOCK USD1.416196103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HARTE HANKS INC

200.000 NHIH Local 9.215000 0.00 2.00 0.00 1,845.001.000000

Base 9.215000 0.00 2.00 0.00 1,845.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 9.297100 0.00 38.00 0.00 35,366.981.000000

Base 9.297100 0.00 38.00 0.00 35,366.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,000.000 NHDG Local 8.386300 0.00 50.00 0.00 83,913.001.000000

Base 8.386300 0.00 50.00 0.00 83,913.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHZ Local 8.240000 0.00 0.00 0.00 82,400.001.000000

Base 8.240000 0.00 0.00 0.00 82,400.00

416196103 Total

90.00 0.000.0024,000.000 Local 203,524.98

Base 0.00 90.00 0.00 203,524.98

COMMON STOCK USD.01416515104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARTFORD FINANCIAL SVCS GRP

8,000.000 NHDG Local 16.140000 0.00 0.00 0.00 129,120.001.000000

Base 16.140000 0.00 0.00 0.00 129,120.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHIH Local 17.530000 0.00 0.00 0.00 68,367.001.000000

Base 17.530000 0.00 0.00 0.00 68,367.00

416515104 Total

0.00 0.000.0011,900.000 Local 197,487.00

Base 0.00 0.00 0.00 197,487.00

COMMON STOCK USD.01416906105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HARVARD BIOSCIENCE INC

800.000 NHIH Local 4.169400 0.00 8.00 0.00 3,343.521.000000

Base 4.169400 0.00 8.00 0.00 3,343.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 4.164200 0.00 13.00 0.00 5,426.461.000000

Base 4.164200 0.00 13.00 0.00 5,426.46

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 4.254300 0.00 24.00 0.00 20,444.641.000000

Base 4.254300 0.00 24.00 0.00 20,444.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 4.720000 0.00 0.00 0.00 22,656.001.000000

Base 4.720000 0.00 0.00 0.00 22,656.00

416906105 Total

45.00 0.000.0011,700.000 Local 51,870.62

Base 0.00 45.00 0.00 51,870.62

COMMON STOCK USD.0141754V103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HARVEST NATURAL RESOURCES IN

2,200.000 NHIH Local 9.352300 0.00 22.00 0.00 20,597.061.000000

Base 9.352300 0.00 22.00 0.00 20,597.06
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 9.261300 0.00 8.00 0.00 7,417.041.000000

Base 9.261300 0.00 8.00 0.00 7,417.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,800.000 NHDG Local 8.546900 0.00 39.00 0.00 66,704.821.000000

Base 8.546900 0.00 39.00 0.00 66,704.82

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHZ Local 9.800000 0.00 0.00 0.00 76,440.001.000000

Base 9.800000 0.00 0.00 0.00 76,440.00

41754V103 Total

69.00 0.000.0018,600.000 Local 171,158.92

Base 0.00 69.00 0.00 171,158.92

COMMON STOCK USD.5418056107 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.HASBRO INC

500.000 NHEU Local 38.458000 0.00 7.50 0.00 19,236.501.000000

Base 38.458000 0.00 7.50 0.00 19,236.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 36.850000 0.00 0.00 0.00 44,220.001.000000

Base 36.850000 0.00 0.00 0.00 44,220.00

418056107 Total

7.50 0.000.001,700.000 Local 63,456.50

Base 0.00 7.50 0.00 63,456.50

REIT USD.00141902R103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HATTERAS FINANCIAL CORP

5,400.000 NHIH Local 25.645800 0.00 54.00 0.00 138,541.321.000000

Base 25.645800 0.00 54.00 0.00 138,541.32
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 25.613800 0.00 12.00 0.00 30,748.561.000000

Base 25.613800 0.00 12.00 0.00 30,748.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 25.760000 0.00 1.00 0.00 2,577.001.000000

Base 25.760000 0.00 1.00 0.00 2,577.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,200.000 NHDG Local 22.857600 0.00 86.00 0.00 393,236.721.000000

Base 22.857600 0.00 86.00 0.00 393,236.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,200.000 NHHZ Local 24.850000 0.00 0.00 0.00 427,420.001.000000

Base 24.850000 0.00 0.00 0.00 427,420.00

41902R103 Total

153.00 0.000.0041,100.000 Local 992,523.60

Base 0.00 153.00 0.00 992,523.60

COMMON STOCK USD1.419596101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HAVERTY FURNITURE

1,000.000 NHIH Local 11.326000 0.00 10.00 0.00 11,336.001.000000

Base 11.326000 0.00 10.00 0.00 11,336.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 11.357900 0.00 7.00 0.00 7,957.531.000000

Base 11.357900 0.00 7.00 0.00 7,957.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 10.204800 0.00 20.50 0.00 41,860.181.000000

Base 10.204800 0.00 20.50 0.00 41,860.18
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 10.380000 0.00 0.00 0.00 42,558.001.000000

Base 10.380000 0.00 0.00 0.00 42,558.00

419596101 Total

37.50 0.000.009,900.000 Local 103,711.71

Base 0.00 37.50 0.00 103,711.71

COMMON STOCK NPV419870100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHAWAIIAN ELECTRIC INDS

1,900.000 NHDG Local 24.280000 0.00 0.00 0.00 46,132.001.000000

Base 24.280000 0.00 0.00 0.00 46,132.00

COMMON STOCK USD.01419879101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HAWAIIAN HOLDINGS INC

1,600.000 NHIH Local 5.867800 0.00 16.00 0.00 9,404.481.000000

Base 5.867800 0.00 16.00 0.00 9,404.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,600.000 NHIH Local 5.913500 0.00 26.00 0.00 15,401.101.000000

Base 5.913500 0.00 26.00 0.00 15,401.10

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 5.815000 0.00 3.00 0.00 1,747.501.000000

Base 5.815000 0.00 3.00 0.00 1,747.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,300.000 NHDG Local 4.029100 0.00 56.50 0.00 45,585.331.000000

Base 4.029100 0.00 56.50 0.00 45,585.33

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHHZ Local 4.230000 0.00 0.00 0.00 47,799.001.000000

Base 4.230000 0.00 0.00 0.00 47,799.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHZ Local 6.146700 0.00 22.50 0.00 9,242.551.000000

Base 6.146700 0.00 22.50 0.00 9,242.55

419879101 Total

124.00 0.000.0028,600.000 Local 129,179.96

Base 0.00 124.00 0.00 129,179.96

COMMON STOCK USD.05420261109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHAWKINS INC

400.000 NHIH Local 39.845000 0.00 4.00 0.00 15,942.001.000000

Base 39.845000 0.00 4.00 0.00 15,942.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

400.000 NHIH Local 39.755000 0.00 4.00 0.00 15,906.001.000000

Base 39.755000 0.00 4.00 0.00 15,906.00

420261109 Total

8.00 0.000.00800.000 Local 31,848.00

Base 0.00 8.00 0.00 31,848.00

COMMON STOCK420877201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHAYNES INTERNATIONAL INC

1,100.000 NHIH Local 55.867900 0.00 11.00 0.00 61,465.691.000000

Base 55.867900 0.00 11.00 0.00 61,465.69

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 40.960000 0.00 3.00 0.00 24,579.001.000000

Base 40.960000 0.00 3.00 0.00 24,579.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 52.570000 0.00 0.00 0.00 31,542.001.000000

Base 52.570000 0.00 0.00 0.00 31,542.00
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420877201 Total

14.00 0.000.002,300.000 Local 117,586.69

Base 0.00 14.00 0.00 117,586.69

COMMON STOCK USD.01421906108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEALTHCARE SERVICES GROUP

2,302.000 NHIH Local 17.816998 0.00 23.02 0.00 41,037.751.000000

Base 17.816998 0.00 23.02 0.00 41,037.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 17.795000 0.00 1.00 0.00 1,780.501.000000

Base 17.795000 0.00 1.00 0.00 1,780.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,498.000 NHIH Local 17.873300 0.00 34.98 0.00 62,555.781.000000

Base 17.873300 0.00 34.98 0.00 62,555.78

421906108 Total

59.00 0.000.005,900.000 Local 105,374.03

Base 0.00 59.00 0.00 105,374.03

COMMON STOCK USD.01421924309 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEALTHSOUTH CORP

800.000 NHIH Local 17.935300 0.00 8.00 0.00 14,356.241.000000

Base 17.935300 0.00 8.00 0.00 14,356.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 17.906000 0.00 5.00 0.00 8,958.001.000000

Base 17.906000 0.00 5.00 0.00 8,958.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,200.000 NHIH Local 17.803100 0.00 72.00 0.00 128,254.321.000000

Base 17.803100 0.00 72.00 0.00 128,254.32
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

21,800.000 NHDG Local 14.085800 0.00 109.00 0.00 307,179.441.000000

Base 14.085800 0.00 109.00 0.00 307,179.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,800.000 NHHZ Local 15.060000 0.00 0.00 0.00 328,308.001.000000

Base 15.060000 0.00 0.00 0.00 328,308.00

421924309 Total

194.00 0.000.0052,100.000 Local 787,056.00

Base 0.00 194.00 0.00 787,056.00

REIT USD.01421946104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEALTHCARE REALTY TRUST INC

1,700.000 NHIH Local 17.234200 0.00 17.00 0.00 29,315.141.000000

Base 17.234200 0.00 17.00 0.00 29,315.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 17.211000 0.00 5.00 0.00 8,610.501.000000

Base 17.211000 0.00 5.00 0.00 8,610.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,700.000 NHIH Local 17.375100 0.00 47.00 0.00 81,709.971.000000

Base 17.375100 0.00 47.00 0.00 81,709.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,500.000 NHDG Local 16.571000 0.00 87.50 0.00 290,080.001.000000

Base 16.571000 0.00 87.50 0.00 290,080.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,500.000 NHHZ Local 17.410000 0.00 0.00 0.00 304,675.001.000000

Base 17.410000 0.00 0.00 0.00 304,675.00
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25 Oct 2011 28 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,520.000 NHEX Local 18.583200 0.00 105.60 0.00 65,518.461.000000

Base 18.583200 0.00 105.60 0.00 65,518.46

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 17.690000 0.00 4.50 0.00 5,311.501.000000

Base 17.690000 0.00 4.50 0.00 5,311.50

27 Dec 2011 30 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

2,511.000 NHEX Local 19.003600 0.00 75.33 0.00 47,793.371.000000

Base 19.003600 0.00 75.33 0.00 47,793.37

421946104 Total

341.93 0.000.0048,231.000 Local 833,013.94

Base 0.00 341.93 0.00 833,013.94

COMMON STOCK42210P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHEADWATERS INC

5,500.000 NHIH Local 2.727900 0.00 55.00 0.00 15,058.451.000000

Base 2.727900 0.00 55.00 0.00 15,058.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,700.000 NHDG Local 1.157600 0.00 68.50 0.00 15,927.621.000000

Base 1.157600 0.00 68.50 0.00 15,927.62

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,700.000 NHHZ Local 1.400000 0.00 0.00 0.00 19,180.001.000000

Base 1.400000 0.00 0.00 0.00 19,180.00

42210P102 Total

123.50 0.000.0032,900.000 Local 50,166.07

Base 0.00 123.50 0.00 50,166.07
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REIT USD1.42217K106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEALTH CARE REIT INC

3,300.000 NHDG Local 46.800000 0.00 0.00 0.00 154,440.001.000000

Base 46.800000 0.00 0.00 0.00 154,440.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 49.930000 0.00 0.00 0.00 74,895.001.000000

Base 49.930000 0.00 0.00 0.00 74,895.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

880.000 NHDM Local 49.858900 0.00 13.20 0.00 43,889.031.000000

Base 49.858900 0.00 13.20 0.00 43,889.03

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHY Local 51.766700 0.00 13.50 0.00 46,603.531.000000

Base 51.766700 0.00 13.50 0.00 46,603.53

42217K106 Total

26.70 0.000.006,580.000 Local 319,827.56

Base 0.00 26.70 0.00 319,827.56

COMMON STOCK42222G108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEALTH NET INC

2,000.000 NHDG Local 23.710000 0.00 0.00 0.00 47,420.001.000000

Base 23.710000 0.00 0.00 0.00 47,420.00

COMMON STOCK NPV42222N103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEALTHSTREAM INC

200.000 NHIH Local 15.240000 0.00 2.00 0.00 3,050.001.000000

Base 15.240000 0.00 2.00 0.00 3,050.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 14.896800 0.00 11.00 0.00 16,397.481.000000

Base 14.896800 0.00 11.00 0.00 16,397.48
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 15.530000 0.00 1.00 0.00 1,554.001.000000

Base 15.530000 0.00 1.00 0.00 1,554.00

42222N103 Total

14.00 0.000.001,400.000 Local 21,001.48

Base 0.00 14.00 0.00 21,001.48

COMMON STOCK422245100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEALTHWAYS INC

800.000 NHIH Local 6.863100 0.00 8.00 0.00 5,498.481.000000

Base 6.863100 0.00 8.00 0.00 5,498.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 6.813300 0.00 22.00 0.00 15,011.261.000000

Base 6.813300 0.00 22.00 0.00 15,011.26

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,600.000 NHDG Local 8.821100 0.00 38.00 0.00 67,078.361.000000

Base 8.821100 0.00 38.00 0.00 67,078.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHZ Local 10.190000 0.00 0.00 0.00 77,444.001.000000

Base 10.190000 0.00 0.00 0.00 77,444.00

422245100 Total

68.00 0.000.0018,200.000 Local 165,032.10

Base 0.00 68.00 0.00 165,032.10

COMMON STOCK USD.0142224N101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHEALTHSPRING INC

5,700.000 NHIH Local 54.383200 0.00 57.00 0.00 310,041.241.000000

Base 54.383200 0.00 57.00 0.00 310,041.24
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

50.000 NHIH Local 54.380000 0.00 0.50 0.00 2,719.501.000000

Base 54.380000 0.00 0.50 0.00 2,719.50

28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

300.000 NHIH Local 54.565000 0.00 4.05 0.00 16,373.551.000000

Base 54.565000 0.00 4.05 0.00 16,373.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,100.000 NHDG Local 33.688500 0.00 35.50 0.00 239,223.851.000000

Base 33.688500 0.00 35.50 0.00 239,223.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHHZ Local 38.580000 0.00 0.00 0.00 273,918.001.000000

Base 38.580000 0.00 0.00 0.00 273,918.00

42224N101 Total

97.05 0.000.0020,250.000 Local 842,276.14

Base 0.00 97.05 0.00 842,276.14

COMMON STOCK USD.01422347104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEARTLAND EXPRESS INC

1,300.000 NHIH Local 13.801200 0.00 13.00 0.00 17,954.561.000000

Base 13.801200 0.00 13.00 0.00 17,954.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 13.802300 0.00 32.00 0.00 44,199.361.000000

Base 13.802300 0.00 32.00 0.00 44,199.36

422347104 Total

45.00 0.000.004,500.000 Local 62,153.92

Base 0.00 45.00 0.00 62,153.92
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COMMON STOCK USD1.42234Q102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHEARTLAND FINANCIAL USA INC

400.000 NHIH Local 15.075000 0.00 4.00 0.00 6,034.001.000000

Base 15.075000 0.00 4.00 0.00 6,034.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 15.109200 0.00 4.00 0.00 6,047.681.000000

Base 15.109200 0.00 4.00 0.00 6,047.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

400.000 NHIH Local 15.072500 0.00 4.00 0.00 6,033.001.000000

Base 15.072500 0.00 4.00 0.00 6,033.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 13.557600 0.00 15.00 0.00 40,687.801.000000

Base 13.557600 0.00 15.00 0.00 40,687.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 15.540000 0.00 0.00 0.00 46,620.001.000000

Base 15.540000 0.00 0.00 0.00 46,620.00

42234Q102 Total

27.00 0.000.007,200.000 Local 105,422.48

Base 0.00 27.00 0.00 105,422.48

COMMON STOCK42235N108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEARTLAND PAYMENT SYSTEMS IN

1,800.000 NHIH Local 21.901900 0.00 18.00 0.00 39,441.421.000000

Base 21.901900 0.00 18.00 0.00 39,441.42

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 21.778000 0.00 15.00 0.00 32,682.001.000000

Base 21.778000 0.00 15.00 0.00 32,682.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 21.667300 0.00 1.00 0.00 2,167.731.000000

Base 21.667300 0.00 1.00 0.00 2,167.73

42235N108 Total

34.00 0.000.003,400.000 Local 74,291.15

Base 0.00 34.00 0.00 74,291.15

COMMON STOCK422368100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEARTWARE INTERNATIONAL INC

400.000 NHIH Local 63.838800 0.00 4.00 0.00 25,539.521.000000

Base 63.838800 0.00 4.00 0.00 25,539.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 63.707100 0.00 7.00 0.00 44,601.971.000000

Base 63.707100 0.00 7.00 0.00 44,601.97

422368100 Total

11.00 0.000.001,100.000 Local 70,141.49

Base 0.00 11.00 0.00 70,141.49

COMMON STOCK422680108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HECKMANN CORP

950.000 NHIH Local 6.346105 0.00 9.50 0.00 6,038.301.000000

Base 6.346105 0.00 9.50 0.00 6,038.30

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,550.000 NHIH Local 6.376800 0.00 35.50 0.00 22,673.141.000000

Base 6.376800 0.00 35.50 0.00 22,673.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,700.000 NHIH Local 6.389300 0.00 37.00 0.00 23,677.411.000000

Base 6.389300 0.00 37.00 0.00 23,677.41
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16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

1,000.000 NHIH Local 6.737600 0.00 0.00 0.00 6,737.601.000000

Base 6.737600 0.00 0.00 0.00 6,737.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,800.000 NHDG Local 5.066900 0.00 54.00 0.00 54,776.521.000000

Base 5.066900 0.00 54.00 0.00 54,776.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,800.000 NHHZ Local 5.500000 0.00 0.00 0.00 59,400.001.000000

Base 5.500000 0.00 0.00 0.00 59,400.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,600.000 NHHZ Local 6.980600 0.00 24.00 0.00 11,192.961.000000

Base 6.980600 0.00 24.00 0.00 11,192.96

422680108 Total

160.00 0.000.0032,400.000 Local 184,495.93

Base 0.00 160.00 0.00 184,495.93

COMMON STOCK USD.25422704106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HECLA MINING CO

4,100.000 NHIH Local 6.534100 0.00 41.00 0.00 26,830.811.000000

Base 6.534100 0.00 41.00 0.00 26,830.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,800.000 NHIH Local 6.462800 0.00 18.00 0.00 11,651.041.000000

Base 6.462800 0.00 18.00 0.00 11,651.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

19,000.000 NHIH Local 6.521100 0.00 190.00 0.00 124,090.901.000000

Base 6.521100 0.00 190.00 0.00 124,090.90
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422704106 Total

249.00 0.000.0024,900.000 Local 162,572.75

Base 0.00 249.00 0.00 162,572.75

COMMON STOCK USD.01422806109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEICO CORP

3,700.000 NHIH Local 60.127700 0.00 37.00 0.00 222,509.491.000000

Base 60.127700 0.00 37.00 0.00 222,509.49

COMMON STOCK USD.01422819102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEIDRICK + STRUGGLES INTL

100.000 NHIH Local 20.475000 0.00 1.00 0.00 2,048.501.000000

Base 20.475000 0.00 1.00 0.00 2,048.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 20.413000 0.00 15.00 0.00 30,634.501.000000

Base 20.413000 0.00 15.00 0.00 30,634.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 16.700100 0.00 17.50 0.00 58,467.851.000000

Base 16.700100 0.00 17.50 0.00 58,467.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 18.100000 0.00 0.00 0.00 63,350.001.000000

Base 18.100000 0.00 0.00 0.00 63,350.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 21.490000 0.00 4.50 0.00 6,451.501.000000

Base 21.490000 0.00 4.50 0.00 6,451.50

422819102 Total

38.00 0.000.008,900.000 Local 160,952.35

Base 0.00 38.00 0.00 160,952.35
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COMMON STOCK USD.25423074103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHJ HEINZ CO

2,400.000 NHDG Local 50.480000 0.00 0.00 0.00 121,152.001.000000

Base 50.480000 0.00 0.00 0.00 121,152.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 52.332500 0.00 6.00 0.00 20,939.001.000000

Base 52.332500 0.00 6.00 0.00 20,939.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHIH Local 53.610000 0.00 0.00 0.00 144,747.001.000000

Base 53.610000 0.00 0.00 0.00 144,747.00

423074103 Total

6.00 0.000.005,500.000 Local 286,838.00

Base 0.00 6.00 0.00 286,838.00

COMMON STOCK NPV42330P107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HELIX ENERGY SOLUTIONS GROUP

8,300.000 NHIH Local 17.416200 0.00 83.00 0.00 144,637.461.000000

Base 17.416200 0.00 83.00 0.00 144,637.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 17.297300 0.00 11.00 0.00 19,038.031.000000

Base 17.297300 0.00 11.00 0.00 19,038.03

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,000.000 NHDG Local 12.173300 0.00 120.00 0.00 292,279.201.000000

Base 12.173300 0.00 120.00 0.00 292,279.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,000.000 NHHZ Local 14.990000 0.00 0.00 0.00 359,760.001.000000

Base 14.990000 0.00 0.00 0.00 359,760.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 15.018300 0.00 4.50 0.00 4,509.991.000000

Base 15.018300 0.00 4.50 0.00 4,509.99

42330P107 Total

218.50 0.000.0057,700.000 Local 820,224.68

Base 0.00 218.50 0.00 820,224.68

COMMON STOCK USD.1423452101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHELMERICH + PAYNE

1,200.000 NHIH Local 54.440000 0.00 0.00 0.00 65,328.001.000000

Base 54.440000 0.00 0.00 0.00 65,328.00

COMMON STOCK USD.01426281101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JACK HENRY + ASSOCIATES INC

100.000 NHIH Local 33.185000 0.00 1.00 0.00 3,319.501.000000

Base 33.185000 0.00 1.00 0.00 3,319.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,500.000 NHIH Local 33.166000 0.00 25.00 0.00 82,940.001.000000

Base 33.166000 0.00 25.00 0.00 82,940.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,100.000 NHIH Local 33.144200 0.00 51.00 0.00 169,086.421.000000

Base 33.144200 0.00 51.00 0.00 169,086.42

426281101 Total

77.00 0.000.007,700.000 Local 255,345.92

Base 0.00 77.00 0.00 255,345.92

COMMON STOCK NPV426927109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HERITAGE COMMERCE CORP

1,000.000 NHIH Local 4.798500 0.00 10.00 0.00 4,808.501.000000

Base 4.798500 0.00 10.00 0.00 4,808.50
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 4.855000 0.00 2.00 0.00 973.001.000000

Base 4.855000 0.00 2.00 0.00 973.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 4.885700 0.00 7.00 0.00 3,426.991.000000

Base 4.885700 0.00 7.00 0.00 3,426.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 3.851300 0.00 23.00 0.00 17,738.981.000000

Base 3.851300 0.00 23.00 0.00 17,738.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 4.140000 0.00 0.00 0.00 19,044.001.000000

Base 4.140000 0.00 0.00 0.00 19,044.00

426927109 Total

42.00 0.000.0011,100.000 Local 45,991.47

Base 0.00 42.00 0.00 45,991.47

COMMON STOCK USD.01427093109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHERCULES OFFSHORE INC

10,300.000 NHIH Local 3.905600 0.00 103.00 0.00 40,330.681.000000

Base 3.905600 0.00 103.00 0.00 40,330.68

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

26,500.000 NHDG Local 2.408600 0.00 132.50 0.00 63,960.401.000000

Base 2.408600 0.00 132.50 0.00 63,960.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,500.000 NHHZ Local 3.140000 0.00 0.00 0.00 83,210.001.000000

Base 3.140000 0.00 0.00 0.00 83,210.00
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427093109 Total

235.50 0.000.0063,300.000 Local 187,501.08

Base 0.00 235.50 0.00 187,501.08

COMMON STOCK427096508 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HERCULES TECHNOLOGY GROWTH

100.000 NHIH Local 9.340000 0.00 1.00 0.00 935.001.000000

Base 9.340000 0.00 1.00 0.00 935.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 9.374600 0.00 38.00 0.00 35,661.481.000000

Base 9.374600 0.00 38.00 0.00 35,661.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,900.000 NHDG Local 8.176000 0.00 49.50 0.00 80,991.901.000000

Base 8.176000 0.00 49.50 0.00 80,991.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHHZ Local 9.030000 0.00 0.00 0.00 89,397.001.000000

Base 9.030000 0.00 0.00 0.00 89,397.00

29 Nov 2011 07 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

383.627 NHHZ Local 9.239808 0.00 0.00 0.00 3,544.641.000000

Base 9.239808 0.00 0.00 0.00 3,544.64

427096508 Total

88.50 0.000.0024,083.627 Local 210,530.02

Base 0.00 88.50 0.00 210,530.02

COMMON STOCK NPV42722X106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHERITAGE FINANCIAL CORP

600.000 NHIH Local 11.767500 0.00 6.00 0.00 7,066.501.000000

Base 11.767500 0.00 6.00 0.00 7,066.50



Prepared by State StreetPage 1091

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 11.959100 0.00 8.00 0.00 9,575.281.000000

Base 11.959100 0.00 8.00 0.00 9,575.28

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 11.004300 0.00 17.50 0.00 38,532.551.000000

Base 11.004300 0.00 17.50 0.00 38,532.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 12.030000 0.00 0.00 0.00 42,105.001.000000

Base 12.030000 0.00 0.00 0.00 42,105.00

42722X106 Total

31.50 0.000.008,400.000 Local 97,279.33

Base 0.00 31.50 0.00 97,279.33

COMMON STOCK USD.0142726M106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HERITAGE CRYSTAL CLEAN INC

100.000 NHIH Local 15.402500 0.00 1.00 0.00 1,541.251.000000

Base 15.402500 0.00 1.00 0.00 1,541.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 15.986700 0.00 3.00 0.00 4,799.011.000000

Base 15.986700 0.00 3.00 0.00 4,799.01

42726M106 Total

4.00 0.000.00400.000 Local 6,340.26

Base 0.00 4.00 0.00 6,340.26

REIT USD.01427825104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HERSHA HOSPITALITY TRUST

1,898.000 NHIH Local 4.347202 0.00 18.98 0.00 8,269.971.000000

Base 4.347202 0.00 18.98 0.00 8,269.97
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,900.000 NHIH Local 4.363600 0.00 39.00 0.00 17,057.041.000000

Base 4.363600 0.00 39.00 0.00 17,057.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,802.000 NHIH Local 4.404200 0.00 68.02 0.00 30,025.391.000000

Base 4.404200 0.00 68.02 0.00 30,025.39

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

31,800.000 NHDG Local 3.292800 0.00 159.00 0.00 104,870.041.000000

Base 3.292800 0.00 159.00 0.00 104,870.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

31,800.000 NHHZ Local 3.580000 0.00 0.00 0.00 113,844.001.000000

Base 3.580000 0.00 0.00 0.00 113,844.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,100.000 NHHZ Local 4.586200 0.00 31.50 0.00 9,662.521.000000

Base 4.586200 0.00 31.50 0.00 9,662.52

427825104 Total

316.50 0.000.0078,300.000 Local 283,728.96

Base 0.00 316.50 0.00 283,728.96

COMMON STOCK USD1.427866108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHERSHEY CO/THE

700.000 NHDG Local 59.240000 0.00 0.00 0.00 41,468.001.000000

Base 59.240000 0.00 0.00 0.00 41,468.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 56.080000 0.00 0.00 0.00 72,904.001.000000

Base 56.080000 0.00 0.00 0.00 72,904.00
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427866108 Total

0.00 0.000.002,000.000 Local 114,372.00

Base 0.00 0.00 0.00 114,372.00

COMMON STOCK USD1.42809H107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHESS CORP

5,700.000 NHDG Local 52.460000 0.00 0.00 0.00 299,022.001.000000

Base 52.460000 0.00 0.00 0.00 299,022.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

870.000 NHDM Local 57.504600 0.00 13.05 0.00 50,042.051.000000

Base 57.504600 0.00 13.05 0.00 50,042.05

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHY Local 62.950000 0.00 1.50 0.00 6,296.501.000000

Base 62.950000 0.00 1.50 0.00 6,296.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHIH Local 64.120000 0.00 0.00 0.00 173,124.001.000000

Base 64.120000 0.00 0.00 0.00 173,124.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

970.000 NHDM Local 59.762100 0.00 14.55 0.00 57,983.791.000000

Base 59.762100 0.00 14.55 0.00 57,983.79

42809H107 Total

29.10 0.000.0010,340.000 Local 586,468.34

Base 0.00 29.10 0.00 586,468.34

COMMON STOCK USD.01428236103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEWLETT PACKARD CO

40,700.000 NHDG Local 22.450000 0.00 0.00 0.00 913,715.001.000000

Base 22.450000 0.00 0.00 0.00 913,715.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,000.000 NHIH Local 27.320000 0.00 0.00 0.00 491,760.001.000000

Base 27.320000 0.00 0.00 0.00 491,760.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,510.000 NHDM Local 27.874100 0.00 37.65 0.00 70,001.641.000000

Base 27.874100 0.00 37.65 0.00 70,001.64

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHHY Local 25.458600 0.00 10.50 0.00 17,831.521.000000

Base 25.458600 0.00 10.50 0.00 17,831.52

21 Dec 2011 27 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

52,500.000 NHDF Local 25.339600 0.00 525.00 0.00 1,330,854.001.000000

Base 25.339600 0.00 525.00 0.00 1,330,854.00

428236103 Total

573.15 0.000.00114,410.000 Local 2,824,162.16

Base 0.00 573.15 0.00 2,824,162.16

COMMON STOCK USD.01428291108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEXCEL CORP

1,318.000 NHIH Local 24.869803 0.00 13.18 0.00 32,791.581.000000

Base 24.869803 0.00 13.18 0.00 32,791.58

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,482.000 NHIH Local 25.007402 0.00 14.82 0.00 37,075.791.000000

Base 25.007402 0.00 14.82 0.00 37,075.79

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,900.000 NHIH Local 25.105500 0.00 59.00 0.00 148,181.451.000000

Base 25.105500 0.00 59.00 0.00 148,181.45
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 20.957700 0.00 17.50 0.00 73,369.451.000000

Base 20.957700 0.00 17.50 0.00 73,369.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 23.300000 0.00 0.00 0.00 81,550.001.000000

Base 23.300000 0.00 0.00 0.00 81,550.00

29 Nov 2011 02 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,500.000 NHHO Local 23.443700 0.00 75.00 0.00 58,684.251.000000

Base 23.443700 0.00 75.00 0.00 58,684.25

428291108 Total

179.50 0.000.0018,200.000 Local 431,652.52

Base 0.00 179.50 0.00 431,652.52

COMMON STOCK42833L108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HHGREGG INC

215.000 NHIH Local 15.885907 0.00 2.15 0.00 3,417.621.000000

Base 15.885907 0.00 2.15 0.00 3,417.62

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 15.845000 0.00 2.00 0.00 3,171.001.000000

Base 15.845000 0.00 2.00 0.00 3,171.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,185.000 NHIH Local 15.980802 0.00 11.85 0.00 18,949.101.000000

Base 15.980802 0.00 11.85 0.00 18,949.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 9.641100 0.00 19.50 0.00 37,619.791.000000

Base 9.641100 0.00 19.50 0.00 37,619.79
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 11.170000 0.00 0.00 0.00 43,563.001.000000

Base 11.170000 0.00 0.00 0.00 43,563.00

42833L108 Total

35.50 0.000.009,400.000 Local 106,720.51

Base 0.00 35.50 0.00 106,720.51

COMMON STOCK USD.0142840B101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHI TECH PHARMACAL CO INC

900.000 NHIH Local 37.340000 0.00 9.00 0.00 33,615.001.000000

Base 37.340000 0.00 9.00 0.00 33,615.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 30.153100 0.00 8.00 0.00 48,252.961.000000

Base 30.153100 0.00 8.00 0.00 48,252.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 32.330000 0.00 0.00 0.00 51,728.001.000000

Base 32.330000 0.00 0.00 0.00 51,728.00

42840B101 Total

17.00 0.000.004,100.000 Local 133,595.96

Base 0.00 17.00 0.00 133,595.96

COMMON STOCK USD.01428567101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HIBBETT SPORTS INC

2,174.000 NHIH Local 43.859200 0.00 21.74 0.00 95,371.641.000000

Base 43.859200 0.00 21.74 0.00 95,371.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

226.000 NHIH Local 43.895708 0.00 2.26 0.00 9,922.691.000000

Base 43.895708 0.00 2.26 0.00 9,922.69
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428567101 Total

24.00 0.000.002,400.000 Local 105,294.33

Base 0.00 24.00 0.00 105,294.33

COMMON STOCK NPV429060106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HICKORYTECH CORP

1,200.000 NHIH Local 10.744600 0.00 12.00 0.00 12,905.521.000000

Base 10.744600 0.00 12.00 0.00 12,905.52

COMMON STOCK42983D104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HIGHER ONE HOLDINGS INC

2,600.000 NHIH Local 16.879200 0.00 26.00 0.00 43,911.921.000000

Base 16.879200 0.00 26.00 0.00 43,911.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 16.859900 0.00 1.00 0.00 1,686.991.000000

Base 16.859900 0.00 1.00 0.00 1,686.99

42983D104 Total

27.00 0.000.002,700.000 Local 45,598.91

Base 0.00 27.00 0.00 45,598.91

REIT USD.01431284108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HIGHWOODS PROPERTIES INC

600.000 NHIH Local 29.560800 0.00 6.00 0.00 17,742.481.000000

Base 29.560800 0.00 6.00 0.00 17,742.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 29.580000 0.00 3.00 0.00 8,877.001.000000

Base 29.580000 0.00 3.00 0.00 8,877.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,500.000 NHIH Local 29.729300 0.00 55.00 0.00 163,566.151.000000

Base 29.729300 0.00 55.00 0.00 163,566.15
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 26.149300 0.00 20.00 0.00 104,617.201.000000

Base 26.149300 0.00 20.00 0.00 104,617.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 27.730000 0.00 0.00 0.00 110,920.001.000000

Base 27.730000 0.00 0.00 0.00 110,920.00

17 Nov 2011 22 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

1,740.000 NHHO Local 29.072200 0.00 52.20 0.00 50,637.831.000000

Base 29.072200 0.00 52.20 0.00 50,637.83

431284108 Total

136.20 0.000.0016,140.000 Local 456,360.66

Base 0.00 136.20 0.00 456,360.66

COMMON STOCK431466101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HILL INTERNATIONAL INC

700.000 NHIH Local 5.368600 0.00 7.00 0.00 3,765.021.000000

Base 5.368600 0.00 7.00 0.00 3,765.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,600.000 NHIH Local 5.402700 0.00 16.00 0.00 8,660.321.000000

Base 5.402700 0.00 16.00 0.00 8,660.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 4.678400 0.00 28.00 0.00 26,227.041.000000

Base 4.678400 0.00 28.00 0.00 26,227.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHZ Local 5.330000 0.00 0.00 0.00 29,848.001.000000

Base 5.330000 0.00 0.00 0.00 29,848.00
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431466101 Total

51.00 0.000.0013,500.000 Local 68,500.38

Base 0.00 51.00 0.00 68,500.38

COMMON STOCK NPV431475102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHILL ROM HOLDINGS INC

530.000 NHDG Local 30.020000 0.00 0.00 0.00 15,910.601.000000

Base 30.020000 0.00 0.00 0.00 15,910.60

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 33.284000 0.00 7.50 0.00 16,649.501.000000

Base 33.284000 0.00 7.50 0.00 16,649.50

431475102 Total

7.50 0.000.001,030.000 Local 32,560.10

Base 0.00 7.50 0.00 32,560.10

COMMON STOCK NPV431571108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHILLENBRAND INC

400.000 NHIH Local 21.700000 0.00 4.00 0.00 8,684.001.000000

Base 21.700000 0.00 4.00 0.00 8,684.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,200.000 NHIH Local 21.931200 0.00 52.00 0.00 114,094.241.000000

Base 21.931200 0.00 52.00 0.00 114,094.24

431571108 Total

56.00 0.000.005,600.000 Local 122,778.24

Base 0.00 56.00 0.00 122,778.24

COMMON STOCK USD.01432748101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HILLTOP HOLDINGS INC

657.000 NHIH Local 8.027600 0.00 6.57 0.00 5,280.701.000000

Base 8.027600 0.00 6.57 0.00 5,280.70
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 8.055000 0.00 3.00 0.00 2,419.501.000000

Base 8.055000 0.00 3.00 0.00 2,419.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,643.000 NHIH Local 8.027802 0.00 26.43 0.00 21,243.911.000000

Base 8.027802 0.00 26.43 0.00 21,243.91

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDG Local 7.156500 0.00 44.50 0.00 63,737.351.000000

Base 7.156500 0.00 44.50 0.00 63,737.35

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHZ Local 7.560000 0.00 0.00 0.00 67,284.001.000000

Base 7.560000 0.00 0.00 0.00 67,284.00

432748101 Total

80.50 0.000.0021,400.000 Local 159,965.46

Base 0.00 80.50 0.00 159,965.46

COMMON STOCK USD.0143365Y104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HITTITE MICROWAVE CORP

109.000 NHIH Local 53.930826 0.00 1.09 0.00 5,879.551.000000

Base 53.930826 0.00 1.09 0.00 5,879.55

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 54.170000 0.00 2.00 0.00 10,836.001.000000

Base 54.170000 0.00 2.00 0.00 10,836.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,491.000 NHIH Local 54.460598 0.00 24.91 0.00 135,686.261.000000

Base 54.460598 0.00 24.91 0.00 135,686.26
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43365Y104 Total

28.00 0.000.002,800.000 Local 152,401.81

Base 0.00 28.00 0.00 152,401.81

COMMON STOCK USD.01436106108 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.HOLLYFRONTIER CORP

600.000 NHEU Local 32.691700 0.00 9.00 0.00 19,624.021.000000

Base 32.691700 0.00 9.00 0.00 19,624.02

COMMON STOCK USD.01436440101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOLOGIC INC

4,600.000 NHDG Local 15.210000 0.00 0.00 0.00 69,966.001.000000

Base 15.210000 0.00 0.00 0.00 69,966.00

COMMON STOCK USD.01436893200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HOME BANCSHARES INC

2,000.000 NHIH Local 24.036500 0.00 20.00 0.00 48,093.001.000000

Base 24.036500 0.00 20.00 0.00 48,093.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 20.715900 0.00 24.50 0.00 101,532.411.000000

Base 20.715900 0.00 24.50 0.00 101,532.41

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 22.080000 0.00 0.00 0.00 108,192.001.000000

Base 22.080000 0.00 0.00 0.00 108,192.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 23.642500 0.00 6.00 0.00 9,463.001.000000

Base 23.642500 0.00 6.00 0.00 9,463.00

436893200 Total

50.50 0.000.0012,200.000 Local 267,280.41

Base 0.00 50.50 0.00 267,280.41
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COMMON STOCK USD.05437076102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOME DEPOT INC

11,700.000 NHDG Local 32.870000 0.00 0.00 0.00 384,579.001.000000

Base 32.870000 0.00 0.00 0.00 384,579.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,600.000 NHIH Local 38.250000 0.00 0.00 0.00 520,200.001.000000

Base 38.250000 0.00 0.00 0.00 520,200.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHEU Local 40.450000 0.00 7.50 0.00 20,232.501.000000

Base 40.450000 0.00 7.50 0.00 20,232.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 40.437500 0.00 6.00 0.00 16,181.001.000000

Base 40.437500 0.00 6.00 0.00 16,181.00

437076102 Total

13.50 0.000.0026,200.000 Local 941,192.50

Base 0.00 13.50 0.00 941,192.50

COMMON STOCK USD.0143710G105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HOME FEDERAL BANCORP INC/MD

100.000 NHIH Local 10.580000 0.00 1.00 0.00 1,059.001.000000

Base 10.580000 0.00 1.00 0.00 1,059.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 10.560100 0.00 6.00 0.00 6,342.061.000000

Base 10.560100 0.00 6.00 0.00 6,342.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

800.000 NHIH Local 10.594200 0.00 8.00 0.00 8,483.361.000000

Base 10.594200 0.00 8.00 0.00 8,483.36
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 7.660200 0.00 18.00 0.00 27,594.721.000000

Base 7.660200 0.00 18.00 0.00 27,594.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 8.800000 0.00 0.00 0.00 31,680.001.000000

Base 8.800000 0.00 0.00 0.00 31,680.00

43710G105 Total

33.00 0.000.008,700.000 Local 75,159.14

Base 0.00 33.00 0.00 75,159.14

REIT USD.01437306103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HOME PROPERTIES INC

400.000 NHIH Local 56.150000 0.00 4.00 0.00 22,464.001.000000

Base 56.150000 0.00 4.00 0.00 22,464.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 56.102500 0.00 2.00 0.00 11,222.501.000000

Base 56.102500 0.00 2.00 0.00 11,222.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,500.000 NHIH Local 56.149300 0.00 35.00 0.00 196,557.551.000000

Base 56.149300 0.00 35.00 0.00 196,557.55

28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

200.000 NHIH Local 53.125000 0.00 2.70 0.00 10,627.701.000000

Base 53.125000 0.00 2.70 0.00 10,627.70

01 Nov 2011 04 Nov 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,480.000 NHHO Local 57.524900 0.00 59.20 0.00 85,196.051.000000

Base 57.524900 0.00 59.20 0.00 85,196.05
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437306103 Total

102.90 0.000.005,780.000 Local 326,067.80

Base 0.00 102.90 0.00 326,067.80

COMMON STOCK USD1.438516106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHONEYWELL INTERNATIONAL INC

7,300.000 NHIH Local 54.710000 0.00 0.00 0.00 399,383.001.000000

Base 54.710000 0.00 0.00 0.00 399,383.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

410.000 NHDM Local 54.223900 0.00 6.15 0.00 22,237.951.000000

Base 54.223900 0.00 6.15 0.00 22,237.95

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 52.575000 0.00 6.00 0.00 21,036.001.000000

Base 52.575000 0.00 6.00 0.00 21,036.00

438516106 Total

12.15 0.000.008,110.000 Local 442,656.95

Base 0.00 12.15 0.00 442,656.95

COMMON STOCK440327104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HORACE MANN EDUCATORS

1,100.000 NHIH Local 12.731100 0.00 11.00 0.00 14,015.211.000000

Base 12.731100 0.00 11.00 0.00 14,015.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 12.719400 0.00 25.00 0.00 31,823.501.000000

Base 12.719400 0.00 25.00 0.00 31,823.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,000.000 NHDG Local 10.925000 0.00 45.00 0.00 98,370.001.000000

Base 10.925000 0.00 45.00 0.00 98,370.00
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,000.000 NHHZ Local 11.900000 0.00 0.00 0.00 107,100.001.000000

Base 11.900000 0.00 0.00 0.00 107,100.00

440327104 Total

81.00 0.000.0021,600.000 Local 251,308.71

Base 0.00 81.00 0.00 251,308.71

COMMON STOCK440452100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHORMEL FOODS CORP

1,200.000 NHDG Local 27.020000 0.00 0.00 0.00 32,424.001.000000

Base 27.020000 0.00 0.00 0.00 32,424.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 29.440000 0.00 0.00 0.00 35,328.001.000000

Base 29.440000 0.00 0.00 0.00 35,328.00

440452100 Total

0.00 0.000.002,400.000 Local 67,752.00

Base 0.00 0.00 0.00 67,752.00

COMMON STOCK44047T109 24 Oct 2011 31 Oct 2011 USD/DTC 0.024 CABRERA CAPITAL MARKETSHORIZON PHARMA INC

1,300.000 NHHZ Local 7.620800 0.00 19.50 0.00 9,926.541.000000

Base 7.620800 0.00 19.50 0.00 9,926.54

COMMON STOCK USD.01440543106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHORNBECK OFFSHORE SERVICES

2,000.000 NHIH Local 32.030000 0.00 20.00 0.00 64,080.001.000000

Base 32.030000 0.00 20.00 0.00 64,080.00

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

800.000 NHIH Local 31.497600 0.00 0.00 0.00 25,198.081.000000

Base 31.497600 0.00 0.00 0.00 25,198.08
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 22.706200 0.00 26.00 0.00 118,098.241.000000

Base 22.706200 0.00 26.00 0.00 118,098.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 28.280000 0.00 0.00 0.00 147,056.001.000000

Base 28.280000 0.00 0.00 0.00 147,056.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,100.000 NHHZ Local 31.468700 0.00 46.50 0.00 97,599.471.000000

Base 31.468700 0.00 46.50 0.00 97,599.47

440543106 Total

92.50 0.000.0016,300.000 Local 452,031.79

Base 0.00 92.50 0.00 452,031.79

COMMON STOCK USD.01440694305 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHORSEHEAD HOLDING CORP

3,900.000 NHIH Local 8.269000 0.00 39.00 0.00 32,288.101.000000

Base 8.269000 0.00 39.00 0.00 32,288.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,500.000 NHDG Local 6.801300 0.00 47.50 0.00 64,659.851.000000

Base 6.801300 0.00 47.50 0.00 64,659.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHHZ Local 8.040000 0.00 0.00 0.00 76,380.001.000000

Base 8.040000 0.00 0.00 0.00 76,380.00

440694305 Total

86.50 0.000.0022,900.000 Local 173,327.95

Base 0.00 86.50 0.00 173,327.95
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COMMON STOCK USD.01441060100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOSPIRA INC

500.000 NHDG Local 37.000000 0.00 0.00 0.00 18,500.001.000000

Base 37.000000 0.00 0.00 0.00 18,500.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 31.200000 0.00 0.00 0.00 46,800.001.000000

Base 31.200000 0.00 0.00 0.00 46,800.00

441060100 Total

0.00 0.000.002,000.000 Local 65,300.00

Base 0.00 0.00 0.00 65,300.00

REIT USD.0144106M102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOSPITALITY PROPERTIES TRUST

2,800.000 NHDG Local 21.230000 0.00 0.00 0.00 59,444.001.000000

Base 21.230000 0.00 0.00 0.00 59,444.00

REIT USD.0144107P104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOST HOTELS + RESORTS INC

12,100.000 NHDG Local 10.940000 0.00 0.00 0.00 132,374.001.000000

Base 10.940000 0.00 0.00 0.00 132,374.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHIH Local 13.940000 0.00 0.00 0.00 86,428.001.000000

Base 13.940000 0.00 0.00 0.00 86,428.00

44107P104 Total

0.00 0.000.0018,300.000 Local 218,802.00

Base 0.00 0.00 0.00 218,802.00

COMMON STOCK NPV441339108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HOT TOPIC INC

1,200.000 NHIH Local 6.701300 0.00 12.00 0.00 8,053.561.000000

Base 6.701300 0.00 12.00 0.00 8,053.56
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,700.000 NHIH Local 6.644100 0.00 27.00 0.00 17,966.071.000000

Base 6.644100 0.00 27.00 0.00 17,966.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 6.700000 0.00 1.00 0.00 671.001.000000

Base 6.700000 0.00 1.00 0.00 671.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,300.000 NHDG Local 7.800700 0.00 51.50 0.00 80,398.711.000000

Base 7.800700 0.00 51.50 0.00 80,398.71

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHZ Local 8.250000 0.00 0.00 0.00 84,975.001.000000

Base 8.250000 0.00 0.00 0.00 84,975.00

441339108 Total

91.50 0.000.0024,600.000 Local 192,064.34

Base 0.00 91.50 0.00 192,064.34

COMMON STOCK44183U100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HOUSTON AMERICAN ENERGY CORP

400.000 NHIH Local 14.973800 0.00 4.00 0.00 5,993.521.000000

Base 14.973800 0.00 4.00 0.00 5,993.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 15.020000 0.00 3.00 0.00 4,509.001.000000

Base 15.020000 0.00 3.00 0.00 4,509.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 15.036100 0.00 8.00 0.00 12,036.881.000000

Base 15.036100 0.00 8.00 0.00 12,036.88
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44183U100 Total

15.00 0.000.001,500.000 Local 22,539.40

Base 0.00 15.00 0.00 22,539.40

COMMON STOCK44244K109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHOUSTON WIRE + CABLE CO

1,600.000 NHIH Local 12.082200 0.00 16.00 0.00 19,347.521.000000

Base 12.082200 0.00 16.00 0.00 19,347.52

COMMON STOCK USD.01442487203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HOVNANIAN ENTERPRISES A

3,743.000 NHIH Local 1.344601 0.00 37.43 0.00 5,070.271.000000

Base 1.344601 0.00 37.43 0.00 5,070.27

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,757.000 NHIH Local 1.371998 0.00 17.57 0.00 2,428.171.000000

Base 1.371998 0.00 17.57 0.00 2,428.17

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,100.000 NHDG Local 1.030400 0.00 70.50 0.00 14,599.141.000000

Base 1.030400 0.00 70.50 0.00 14,599.14

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,100.000 NHHZ Local 1.080000 0.00 0.00 0.00 15,228.001.000000

Base 1.080000 0.00 0.00 0.00 15,228.00

442487203 Total

125.50 0.000.0033,700.000 Local 37,325.58

Base 0.00 125.50 0.00 37,325.58

COMMON STOCK44267D107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOWARD HUGHES CORP/THE

400.000 NHDG Local 42.100000 0.00 0.00 0.00 16,840.001.000000

Base 42.100000 0.00 0.00 0.00 16,840.00
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COMMON STOCK USD.01443320106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHUB GROUP INC CL A

3,300.000 NHIH Local 30.745500 0.00 33.00 0.00 101,493.151.000000

Base 30.745500 0.00 33.00 0.00 101,493.15

COMMON STOCK USD.01443510201 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUBBELL INC  CL B

1,100.000 NHDG Local 49.540000 0.00 0.00 0.00 54,494.001.000000

Base 49.540000 0.00 0.00 0.00 54,494.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 62.990000 0.00 4.50 0.00 18,901.501.000000

Base 62.990000 0.00 4.50 0.00 18,901.50

443510201 Total

4.50 0.000.001,400.000 Local 73,395.50

Base 0.00 4.50 0.00 73,395.50

COMMON STOCK USD.01443683107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUDSON CITY BANCORP INC

7,300.000 NHDG Local 5.660000 0.00 0.00 0.00 41,318.001.000000

Base 5.660000 0.00 0.00 0.00 41,318.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHIH Local 5.620000 0.00 0.00 0.00 25,852.001.000000

Base 5.620000 0.00 0.00 0.00 25,852.00

443683107 Total

0.00 0.000.0011,900.000 Local 67,170.00

Base 0.00 0.00 0.00 67,170.00

COMMON STOCK443792106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HUDSON HIGHLAND GROUP INC

100.000 NHIH Local 4.627500 0.00 1.00 0.00 463.751.000000

Base 4.627500 0.00 1.00 0.00 463.75
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 4.668500 0.00 13.00 0.00 6,082.051.000000

Base 4.668500 0.00 13.00 0.00 6,082.05

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,600.000 NHIH Local 4.570600 0.00 16.00 0.00 7,328.961.000000

Base 4.570600 0.00 16.00 0.00 7,328.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,300.000 NHDG Local 3.405900 0.00 36.50 0.00 24,899.571.000000

Base 3.405900 0.00 36.50 0.00 24,899.57

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,300.000 NHHZ Local 4.000000 0.00 0.00 0.00 29,200.001.000000

Base 4.000000 0.00 0.00 0.00 29,200.00

443792106 Total

66.50 0.000.0017,600.000 Local 67,974.33

Base 0.00 66.50 0.00 67,974.33

REIT USD.01444097109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHUDSON PACIFIC PROPERTIES IN

100.000 NHIH Local 12.300000 0.00 1.00 0.00 1,231.001.000000

Base 12.300000 0.00 1.00 0.00 1,231.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 12.371100 0.00 19.00 0.00 23,524.091.000000

Base 12.371100 0.00 19.00 0.00 23,524.09

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 10.912800 0.00 24.50 0.00 53,497.221.000000

Base 10.912800 0.00 24.50 0.00 53,497.22
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 12.010000 0.00 0.00 0.00 58,849.001.000000

Base 12.010000 0.00 0.00 0.00 58,849.00

444097109 Total

44.50 0.000.0011,800.000 Local 137,101.31

Base 0.00 44.50 0.00 137,101.31

COMMON STOCK USD.2444172100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HUDSON VALLEY HOLDING CORP

800.000 NHIH Local 22.038800 0.00 8.00 0.00 17,639.041.000000

Base 22.038800 0.00 8.00 0.00 17,639.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

500.000 NHIH Local 21.617900 0.00 5.00 0.00 10,813.951.000000

Base 21.617900 0.00 5.00 0.00 10,813.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 16.937800 0.00 16.00 0.00 54,216.961.000000

Base 16.937800 0.00 16.00 0.00 54,216.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 17.910000 0.00 0.00 0.00 57,312.001.000000

Base 17.910000 0.00 0.00 0.00 57,312.00

444172100 Total

29.00 0.000.007,700.000 Local 139,981.95

Base 0.00 29.00 0.00 139,981.95

COMMON STOCK444859102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUMANA INC

3,100.000 NHDG Local 72.730000 0.00 0.00 0.00 225,463.001.000000

Base 72.730000 0.00 0.00 0.00 225,463.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 87.720000 0.00 0.00 0.00 122,808.001.000000

Base 87.720000 0.00 0.00 0.00 122,808.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 84.990000 0.00 1.50 0.00 8,500.501.000000

Base 84.990000 0.00 1.50 0.00 8,500.50

444859102 Total

1.50 0.000.004,600.000 Local 356,771.50

Base 0.00 1.50 0.00 356,771.50

COMMON STOCK USD.01445658107 17 Nov 2011 22 Nov 2011 USD/DTC 0.04HEEVERS &CO. INC.HUNT (JB) TRANSPRT SVCS INC

69,635.000 NHDZ Local 43.486900 0.00 2,785.40 0.00 3,030,995.681.000000

Base 43.486900 0.00 2,785.40 0.00 3,030,995.68

18 Nov 2011 23 Nov 2011 USD/DTC 0.04HEEVERS &CO. INC.

31,265.000 NHDZ Local 43.427800 0.00 1,250.60 0.00 1,359,020.771.000000

Base 43.427800 0.00 1,250.60 0.00 1,359,020.77

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHDZ Local 46.057100 0.00 10.00 0.00 23,038.551.000000

Base 46.057100 0.00 10.00 0.00 23,038.55

445658107 Total

4,046.00 0.000.00101,400.000 Local 4,413,055.00

Base 0.00 4,046.00 0.00 4,413,055.00

COMMON STOCK USD.01446150104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUNTINGTON BANCSHARES INC

15,800.000 NHDG Local 4.800000 0.00 0.00 0.00 75,840.001.000000

Base 4.800000 0.00 0.00 0.00 75,840.00



Prepared by State StreetPage 1114

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHIH Local 5.210000 0.00 0.00 0.00 38,554.001.000000

Base 5.210000 0.00 0.00 0.00 38,554.00

446150104 Total

0.00 0.000.0023,200.000 Local 114,394.00

Base 0.00 0.00 0.00 114,394.00

COMMON STOCK USD.01446413106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUNTINGTON INGALLS INDUSTRIE

1,300.000 NHDG Local 24.330000 0.00 0.00 0.00 31,629.001.000000

Base 24.330000 0.00 0.00 0.00 31,629.00

COMMON STOCK USD.01447011107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUNTSMAN CORP

2,800.000 NHDG Local 9.670000 0.00 0.00 0.00 27,076.001.000000

Base 9.670000 0.00 0.00 0.00 27,076.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.05JEFFERIES+ COMPANY INC

17,396.000 NHIB Local 10.922300 0.00 869.80 0.00 190,874.131.000000

Base 10.922300 0.00 869.80 0.00 190,874.13

447011107 Total

869.80 0.000.0020,196.000 Local 217,950.13

Base 0.00 869.80 0.00 217,950.13

COMMON STOCK NPV447324104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHURCO COMPANIES INC

600.000 NHIH Local 26.359000 0.00 6.00 0.00 15,821.401.000000

Base 26.359000 0.00 6.00 0.00 15,821.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 19.241100 0.00 7.00 0.00 26,944.541.000000

Base 19.241100 0.00 7.00 0.00 26,944.54
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 23.980000 0.00 0.00 0.00 33,572.001.000000

Base 23.980000 0.00 0.00 0.00 33,572.00

447324104 Total

13.00 0.000.003,400.000 Local 76,337.94

Base 0.00 13.00 0.00 76,337.94

COMMON STOCK USD.01447462102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HURON CONSULTING GROUP INC

400.000 NHIH Local 34.717500 0.00 4.00 0.00 13,891.001.000000

Base 34.717500 0.00 4.00 0.00 13,891.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 34.800000 0.00 16.00 0.00 55,696.001.000000

Base 34.800000 0.00 16.00 0.00 55,696.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 30.196700 0.00 1.50 0.00 9,060.511.000000

Base 30.196700 0.00 1.50 0.00 9,060.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHZ Local 33.070000 0.00 0.00 0.00 9,921.001.000000

Base 33.070000 0.00 0.00 0.00 9,921.00

447462102 Total

21.50 0.000.002,600.000 Local 88,568.51

Base 0.00 21.50 0.00 88,568.51

COMMON STOCK NPV448055103 22 Nov 2011 USD/CANASSET TRANSFER AT MARKET NON CASHHUSKY ENERGY INC

1,600.000 NHIL Local 24.590400 0.00 0.00 0.00 39,344.641.000000

Base 24.590400 0.00 0.00 0.00 39,344.64
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22 Nov 2011 CANCEL USD/CANASSET TRANSFER AT MARKET NON CASH

-1,600.000 NHIL Local 24.590400 0.00 0.00 0.00 -39,344.641.000000

Base 24.590400 0.00 0.00 0.00 -39,344.64

22 Nov 2011 USD/CANASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIL Local 24.590400 0.00 0.00 0.00 39,344.641.000000

Base 24.590400 0.00 0.00 0.00 39,344.64

22 Nov 2011 CANCEL USD/CANASSET TRANSFER AT MARKET NON CASH

-1,600.000 NHIL Local 24.590400 0.00 0.00 0.00 -39,344.641.000000

Base 24.590400 0.00 0.00 0.00 -39,344.64

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIL Local 24.590400 0.00 0.00 0.00 39,344.641.000000

Base 24.590400 0.00 0.00 0.00 39,344.64

448055103 Total

0.00 0.000.001,600.000 Local 39,344.64

Base 0.00 0.00 0.00 39,344.64

COMMON STOCK USD.01448579102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHYATT HOTELS CORP   CL A

1,000.000 NHDG Local 31.370000 0.00 0.00 0.00 31,370.001.000000

Base 31.370000 0.00 0.00 0.00 31,370.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 36.560000 0.00 7.50 0.00 18,287.501.000000

Base 36.560000 0.00 7.50 0.00 18,287.50

448579102 Total

7.50 0.000.001,500.000 Local 49,657.50

Base 0.00 7.50 0.00 49,657.50
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COMMON STOCK USD.01448947507 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IDT CORP CLASS B

1,200.000 NHIH Local 12.770400 0.00 12.00 0.00 15,336.481.000000

Base 12.770400 0.00 12.00 0.00 15,336.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 19.096700 0.00 1.50 0.00 5,730.511.000000

Base 19.096700 0.00 1.50 0.00 5,730.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHZ Local 17.850000 0.00 0.00 0.00 5,355.001.000000

Base 17.850000 0.00 0.00 0.00 5,355.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHZ Local 9.605000 0.00 15.00 0.00 9,620.001.000000

Base 9.605000 0.00 15.00 0.00 9,620.00

448947507 Total

28.50 0.000.002,800.000 Local 36,041.99

Base 0.00 28.50 0.00 36,041.99

COMMON STOCK448954107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHYPERDYNAMICS CORP

13,900.000 NHIH Local 3.713200 0.00 139.00 0.00 51,752.481.000000

Base 3.713200 0.00 139.00 0.00 51,752.48

COMMON STOCK44919P508 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIAC/INTERACTIVECORP

1,700.000 NHDG Local 39.550000 0.00 0.00 0.00 67,235.001.000000

Base 39.550000 0.00 0.00 0.00 67,235.00

COMMON STOCK44925C103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ICF INTERNATIONAL INC

92.000 NHIH Local 24.770000 0.00 0.92 0.00 2,279.761.000000

Base 24.770000 0.00 0.92 0.00 2,279.76
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,708.000 NHIH Local 24.709100 0.00 17.08 0.00 42,220.221.000000

Base 24.709100 0.00 17.08 0.00 42,220.22

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 18.733800 0.00 14.00 0.00 52,468.641.000000

Base 18.733800 0.00 14.00 0.00 52,468.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 20.400000 0.00 0.00 0.00 57,120.001.000000

Base 20.400000 0.00 0.00 0.00 57,120.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 25.825000 0.00 6.00 0.00 10,336.001.000000

Base 25.825000 0.00 6.00 0.00 10,336.00

44925C103 Total

38.00 0.000.007,800.000 Local 164,424.62

Base 0.00 38.00 0.00 164,424.62

COMMON STOCK44928D108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COICG GROUP INC

3,300.000 NHIH Local 8.407800 0.00 33.00 0.00 27,778.741.000000

Base 8.407800 0.00 33.00 0.00 27,778.74

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,700.000 NHDG Local 9.479700 0.00 38.50 0.00 73,032.191.000000

Base 9.479700 0.00 38.50 0.00 73,032.19

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,700.000 NHHZ Local 10.120000 0.00 0.00 0.00 77,924.001.000000

Base 10.120000 0.00 0.00 0.00 77,924.00
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44928D108 Total

71.50 0.000.0018,700.000 Local 178,734.93

Base 0.00 71.50 0.00 178,734.93

COMMON STOCK USD.144930G107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ICU MEDICAL INC

1,100.000 NHIH Local 42.549000 0.00 11.00 0.00 46,814.901.000000

Base 42.549000 0.00 11.00 0.00 46,814.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 36.653300 0.00 10.00 0.00 73,316.601.000000

Base 36.653300 0.00 10.00 0.00 73,316.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 38.680000 0.00 0.00 0.00 77,360.001.000000

Base 38.680000 0.00 0.00 0.00 77,360.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 39.965000 0.00 3.00 0.00 7,996.001.000000

Base 39.965000 0.00 3.00 0.00 7,996.00

44930G107 Total

24.00 0.000.005,300.000 Local 205,487.50

Base 0.00 24.00 0.00 205,487.50

COMMON STOCK44984A105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IPC THE HOSPITALIST CO

100.000 NHIH Local 44.860000 0.00 1.00 0.00 4,487.001.000000

Base 44.860000 0.00 1.00 0.00 4,487.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 45.012500 0.00 14.00 0.00 63,031.501.000000

Base 45.012500 0.00 14.00 0.00 63,031.50
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44984A105 Total

15.00 0.000.001,500.000 Local 67,518.50

Base 0.00 15.00 0.00 67,518.50

REIT USD.00145031U101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ISTAR FINANCIAL INC

2,500.000 NHIH Local 6.348400 0.00 25.00 0.00 15,896.001.000000

Base 6.348400 0.00 25.00 0.00 15,896.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 6.365000 0.00 3.00 0.00 1,912.501.000000

Base 6.365000 0.00 3.00 0.00 1,912.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,500.000 NHIH Local 6.416500 0.00 55.00 0.00 35,345.751.000000

Base 6.416500 0.00 55.00 0.00 35,345.75

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

21,200.000 NHDG Local 5.229100 0.00 106.00 0.00 110,962.921.000000

Base 5.229100 0.00 106.00 0.00 110,962.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,200.000 NHHZ Local 5.970000 0.00 0.00 0.00 126,564.001.000000

Base 5.970000 0.00 0.00 0.00 126,564.00

45031U101 Total

189.00 0.000.0050,700.000 Local 290,681.17

Base 0.00 189.00 0.00 290,681.17

COMMON STOCK45031X204 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ISTA PHARMACEUTICALS INC

1,600.000 NHIH Local 4.134100 0.00 16.00 0.00 6,630.561.000000

Base 4.134100 0.00 16.00 0.00 6,630.56
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 4.133000 0.00 13.00 0.00 5,385.901.000000

Base 4.133000 0.00 13.00 0.00 5,385.90

45031X204 Total

29.00 0.000.002,900.000 Local 12,016.46

Base 0.00 29.00 0.00 12,016.46

COMMON STOCK NPV45071R109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCIXIA

3,400.000 NHIH Local 11.080000 0.00 34.00 0.00 37,706.001.000000

Base 11.080000 0.00 34.00 0.00 37,706.00

COMMON STOCK USD1.450828108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IBERIABANK CORP

500.000 NHIH Local 50.284000 0.00 5.00 0.00 25,147.001.000000

Base 50.284000 0.00 5.00 0.00 25,147.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 50.536700 0.00 21.00 0.00 106,148.071.000000

Base 50.536700 0.00 21.00 0.00 106,148.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,600.000 NHDG Local 46.233200 0.00 33.00 0.00 305,172.121.000000

Base 46.233200 0.00 33.00 0.00 305,172.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,600.000 NHHZ Local 49.180000 0.00 0.00 0.00 324,588.001.000000

Base 49.180000 0.00 0.00 0.00 324,588.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 51.191400 0.00 1.50 0.00 5,120.641.000000

Base 51.191400 0.00 1.50 0.00 5,120.64
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 47.950000 0.00 1.50 0.00 4,796.501.000000

Base 47.950000 0.00 1.50 0.00 4,796.50

450828108 Total

62.00 0.000.0016,000.000 Local 770,972.33

Base 0.00 62.00 0.00 770,972.33

COMMON STOCK USD1.450911102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHITT CORP

3,300.000 NHDG Local 42.000000 0.00 0.00 0.00 138,600.001.000000

Base 42.000000 0.00 0.00 0.00 138,600.00

COMMON STOCK USD1.450911201 01 Nov 2011 01 Nov 2011 USD/DTCREVERSE SPLIT NON CASHITT CORP

24,250.000 NHDF Local 17.771480 0.00 0.00 0.00 430,958.401.000000

Base 17.771480 0.00 0.00 0.00 430,958.40

01 Nov 2011 01 Nov 2011 USD/DTCREVERSE SPLIT NON CASH

6,552.500 NHDM Local 15.585082 0.00 0.00 0.00 102,121.251.000000

Base 15.585082 0.00 0.00 0.00 102,121.25

01 Nov 2011 01 Nov 2011 USD/DTCREVERSE SPLIT NON CASH

4,870.000 NHHY Local 17.301601 0.00 0.00 0.00 84,258.801.000000

Base 17.301601 0.00 0.00 0.00 84,258.80

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,552.000 NHIH Local 19.970000 0.00 0.00 0.00 130,843.441.000000

Base 19.970000 0.00 0.00 0.00 130,843.44

450911201 Total

0.00 0.000.0042,224.500 Local 748,181.89

Base 0.00 0.00 0.00 748,181.89
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ADR45104G104 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHICICI BANK LTD SPON ADR

9,000.000 NHIL Local 28.430000 0.00 0.00 0.00 255,870.001.000000

Base 28.430000 0.00 0.00 0.00 255,870.00

COMMON STOCK451055107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ICONIX BRAND GROUP INC

800.000 NHIH Local 15.980600 0.00 8.00 0.00 12,792.481.000000

Base 15.980600 0.00 8.00 0.00 12,792.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 15.946700 0.00 3.00 0.00 4,787.011.000000

Base 15.946700 0.00 3.00 0.00 4,787.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,400.000 NHIH Local 16.001100 0.00 54.00 0.00 86,459.941.000000

Base 16.001100 0.00 54.00 0.00 86,459.94

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,500.000 NHDG Local 15.016000 0.00 82.50 0.00 247,846.501.000000

Base 15.016000 0.00 82.50 0.00 247,846.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,500.000 NHHZ Local 16.500000 0.00 0.00 0.00 272,250.001.000000

Base 16.500000 0.00 0.00 0.00 272,250.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 16.338300 0.00 4.50 0.00 4,905.991.000000

Base 16.338300 0.00 4.50 0.00 4,905.99

451055107 Total

152.00 0.000.0039,800.000 Local 629,041.92

Base 0.00 152.00 0.00 629,041.92
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COMMON STOCK NPV451107106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IDACORP INC

200.000 NHIH Local 40.610000 0.00 2.00 0.00 8,124.001.000000

Base 40.610000 0.00 2.00 0.00 8,124.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 40.585000 0.00 1.00 0.00 4,059.501.000000

Base 40.585000 0.00 1.00 0.00 4,059.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,100.000 NHIH Local 40.671200 0.00 41.00 0.00 166,792.921.000000

Base 40.671200 0.00 41.00 0.00 166,792.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,100.000 NHDG Local 37.555600 0.00 55.50 0.00 416,922.661.000000

Base 37.555600 0.00 55.50 0.00 416,922.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,100.000 NHHZ Local 39.580000 0.00 0.00 0.00 439,338.001.000000

Base 39.580000 0.00 0.00 0.00 439,338.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 40.435500 0.00 3.00 0.00 8,090.101.000000

Base 40.435500 0.00 3.00 0.00 8,090.10

451107106 Total

102.50 0.000.0026,800.000 Local 1,043,327.18

Base 0.00 102.50 0.00 1,043,327.18

COMMON STOCK45166R204 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCIDENIX PHARMACEUTICALS INC

4,900.000 NHIH Local 6.925000 0.00 49.00 0.00 33,981.501.000000

Base 6.925000 0.00 49.00 0.00 33,981.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDG Local 4.639500 0.00 44.50 0.00 41,336.051.000000

Base 4.639500 0.00 44.50 0.00 41,336.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHZ Local 4.670000 0.00 0.00 0.00 41,563.001.000000

Base 4.670000 0.00 0.00 0.00 41,563.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHHZ Local 7.248900 0.00 27.00 0.00 13,075.021.000000

Base 7.248900 0.00 27.00 0.00 13,075.02

45166R204 Total

120.50 0.000.0024,500.000 Local 129,955.57

Base 0.00 120.50 0.00 129,955.57

COMMON STOCK USD.0145167R104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIDEX CORP

610.000 NHDG Local 31.160000 0.00 0.00 0.00 19,007.601.000000

Base 31.160000 0.00 0.00 0.00 19,007.60

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 36.196700 0.00 4.50 0.00 10,863.511.000000

Base 36.196700 0.00 4.50 0.00 10,863.51

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 36.158000 0.00 7.50 0.00 18,086.501.000000

Base 36.158000 0.00 7.50 0.00 18,086.50

45167R104 Total

12.00 0.000.001,410.000 Local 47,957.61

Base 0.00 12.00 0.00 47,957.61
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COMMON STOCK USD.145168D104 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.IDEXX LABORATORIES INC

1,000.000 NHDZ Local 75.058000 0.00 20.00 0.00 75,078.001.000000

Base 75.058000 0.00 20.00 0.00 75,078.00

COMMON STOCK USD.0145169U105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IGATE CORP

100.000 NHIH Local 15.310000 0.00 1.00 0.00 1,532.001.000000

Base 15.310000 0.00 1.00 0.00 1,532.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,800.000 NHIH Local 15.315600 0.00 18.00 0.00 27,586.081.000000

Base 15.315600 0.00 18.00 0.00 27,586.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 15.277800 0.00 9.00 0.00 13,759.021.000000

Base 15.277800 0.00 9.00 0.00 13,759.02

45169U105 Total

28.00 0.000.002,800.000 Local 42,877.10

Base 0.00 28.00 0.00 42,877.10

COMMON STOCK45170X106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IDENTIVE GROUP INC

1,398.000 NHIH Local 2.293100 0.00 13.98 0.00 3,219.731.000000

Base 2.293100 0.00 13.98 0.00 3,219.73

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 2.275000 0.00 6.00 0.00 1,371.001.000000

Base 2.275000 0.00 6.00 0.00 1,371.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,502.000 NHIH Local 2.279700 0.00 15.02 0.00 3,439.131.000000

Base 2.279700 0.00 15.02 0.00 3,439.13
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,700.000 NHDG Local 1.983100 0.00 43.50 0.00 17,296.471.000000

Base 1.983100 0.00 43.50 0.00 17,296.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHHZ Local 2.000000 0.00 0.00 0.00 17,400.001.000000

Base 2.000000 0.00 0.00 0.00 17,400.00

45170X106 Total

78.50 0.000.0020,900.000 Local 42,726.33

Base 0.00 78.50 0.00 42,726.33

COMMON STOCK USD.01452308109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHILLINOIS TOOL WORKS

500.000 NHDG Local 41.600000 0.00 0.00 0.00 20,800.001.000000

Base 41.600000 0.00 0.00 0.00 20,800.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHIH Local 46.340000 0.00 0.00 0.00 203,896.001.000000

Base 46.340000 0.00 0.00 0.00 203,896.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 45.997500 0.00 6.00 0.00 18,405.001.000000

Base 45.997500 0.00 6.00 0.00 18,405.00

452308109 Total

6.00 0.000.005,300.000 Local 243,101.00

Base 0.00 6.00 0.00 243,101.00

COMMON STOCK USD.01452327109 07 Oct 2011 13 Oct 2011 USD/DTC 0.05STIFEL NICOLAUS + CO INCILLUMINA INC

10,520.000 NHIB Local 27.072200 0.00 526.00 0.00 285,325.541.000000

Base 27.072200 0.00 526.00 0.00 285,325.54
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09 Nov 2011 15 Nov 2011 USD/DTC 0.04MISCHLER FINANCIAL GROUP, INC-EQUIT

40,100.000 NHDZ Local 32.162800 0.00 1,604.00 0.00 1,291,332.281.000000

Base 32.162800 0.00 1,604.00 0.00 1,291,332.28

18 Nov 2011 23 Nov 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

41,300.000 NHDZ Local 29.289000 0.00 1,652.00 0.00 1,211,287.701.000000

Base 29.289000 0.00 1,652.00 0.00 1,211,287.70

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHDZ Local 28.541400 0.00 28.00 0.00 39,985.961.000000

Base 28.541400 0.00 28.00 0.00 39,985.96

452327109 Total

3,810.00 0.000.0093,320.000 Local 2,827,931.48

Base 0.00 3,810.00 0.00 2,827,931.48

COMMON STOCK USD.0145245A107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IMATION CORP

219.000 NHIH Local 6.224612 0.00 2.19 0.00 1,365.381.000000

Base 6.224612 0.00 2.19 0.00 1,365.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,481.000 NHIH Local 6.223200 0.00 24.81 0.00 15,464.571.000000

Base 6.223200 0.00 24.81 0.00 15,464.57

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 7.429000 0.00 33.50 0.00 49,807.801.000000

Base 7.429000 0.00 33.50 0.00 49,807.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 7.720000 0.00 0.00 0.00 51,724.001.000000

Base 7.720000 0.00 0.00 0.00 51,724.00
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45245A107 Total

60.50 0.000.0016,100.000 Local 118,361.75

Base 0.00 60.50 0.00 118,361.75

COMMON STOCK452521107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COIMMERSION CORPORATION

2,600.000 NHIH Local 5.486900 0.00 26.00 0.00 14,291.941.000000

Base 5.486900 0.00 26.00 0.00 14,291.94

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 6.010000 0.00 4.50 0.00 5,413.501.000000

Base 6.010000 0.00 4.50 0.00 5,413.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 6.320000 0.00 0.00 0.00 5,688.001.000000

Base 6.320000 0.00 0.00 0.00 5,688.00

452521107 Total

30.50 0.000.004,400.000 Local 25,393.44

Base 0.00 30.50 0.00 25,393.44

COMMON STOCK USD.0145253H101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IMMUNOGEN INC

500.000 NHIH Local 12.412500 0.00 5.00 0.00 6,211.251.000000

Base 12.412500 0.00 5.00 0.00 6,211.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,200.000 NHIH Local 12.468600 0.00 62.00 0.00 77,367.321.000000

Base 12.468600 0.00 62.00 0.00 77,367.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 10.251500 0.00 24.50 0.00 50,256.851.000000

Base 10.251500 0.00 24.50 0.00 50,256.85
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 11.380000 0.00 0.00 0.00 55,762.001.000000

Base 11.380000 0.00 0.00 0.00 55,762.00

45253H101 Total

91.50 0.000.0016,500.000 Local 189,597.42

Base 0.00 91.50 0.00 189,597.42

COMMON STOCK USD.0145256B101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IMPAX LABORATORIES INC

2,166.000 NHIH Local 17.017202 0.00 21.66 0.00 36,880.921.000000

Base 17.017202 0.00 21.66 0.00 36,880.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,634.000 NHIH Local 16.839800 0.00 36.34 0.00 61,232.171.000000

Base 16.839800 0.00 36.34 0.00 61,232.17

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 17.616900 0.00 6.50 0.00 22,908.471.000000

Base 17.616900 0.00 6.50 0.00 22,908.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 19.560000 0.00 0.00 0.00 25,428.001.000000

Base 19.560000 0.00 0.00 0.00 25,428.00

01 Nov 2011 04 Nov 2011 USD/DTC 0.04PIPER JAFFRAY

4,000.000 NHHO Local 18.332100 0.00 160.00 0.00 73,488.401.000000

Base 18.332100 0.00 160.00 0.00 73,488.40

45256B101 Total

224.50 0.000.0012,400.000 Local 219,937.96

Base 0.00 224.50 0.00 219,937.96
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COMMON STOCK USD.01452834104 19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.IMPERIAL HOLDINGS INC

5,400.000 NHHZ Local 1.888000 0.00 81.00 0.00 10,276.201.000000

Base 1.888000 0.00 81.00 0.00 10,276.20

COMMON STOCK USD.01452907108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IMMUNOMEDICS INC

1,300.000 NHIH Local 3.217700 0.00 13.00 0.00 4,196.011.000000

Base 3.217700 0.00 13.00 0.00 4,196.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 3.210000 0.00 1.00 0.00 322.001.000000

Base 3.210000 0.00 1.00 0.00 322.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,500.000 NHIH Local 3.190000 0.00 45.00 0.00 14,400.001.000000

Base 3.190000 0.00 45.00 0.00 14,400.00

452907108 Total

59.00 0.000.005,900.000 Local 18,918.01

Base 0.00 59.00 0.00 18,918.01

COMMON STOCK NPV453096208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IMPERIAL SUGAR CO

600.000 NHIH Local 5.544200 0.00 6.00 0.00 3,332.521.000000

Base 5.544200 0.00 6.00 0.00 3,332.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 5.600000 0.00 1.00 0.00 561.001.000000

Base 5.600000 0.00 1.00 0.00 561.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 5.590000 0.00 4.00 0.00 2,240.001.000000

Base 5.590000 0.00 4.00 0.00 2,240.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 5.943500 0.00 14.00 0.00 16,655.801.000000

Base 5.943500 0.00 14.00 0.00 16,655.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 6.390000 0.00 0.00 0.00 17,892.001.000000

Base 6.390000 0.00 0.00 0.00 17,892.00

453096208 Total

25.00 0.000.006,700.000 Local 40,681.32

Base 0.00 25.00 0.00 40,681.32

COMMON STOCK45321L100 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEIMPERVA INC

500.000 NHIH Local 25.737600 0.00 0.00 0.00 12,868.801.000000

Base 25.737600 0.00 0.00 0.00 12,868.80

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 26.768000 0.00 7.50 0.00 13,391.501.000000

Base 26.768000 0.00 7.50 0.00 13,391.50

45321L100 Total

7.50 0.000.001,000.000 Local 26,260.30

Base 0.00 7.50 0.00 26,260.30

COMMON STOCK45336E109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INCONTACT INC

1,400.000 NHIH Local 3.990000 0.00 14.00 0.00 5,600.001.000000

Base 3.990000 0.00 14.00 0.00 5,600.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 3.972900 0.00 14.00 0.00 5,576.061.000000

Base 3.972900 0.00 14.00 0.00 5,576.06
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 3.033900 0.00 8.50 0.00 5,166.131.000000

Base 3.033900 0.00 8.50 0.00 5,166.13

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 3.240000 0.00 0.00 0.00 5,508.001.000000

Base 3.240000 0.00 0.00 0.00 5,508.00

45336E109 Total

36.50 0.000.006,200.000 Local 21,850.19

Base 0.00 36.50 0.00 21,850.19

COMMON STOCK45337C102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INCYTE CORP

7,138.000 NHIH Local 12.537999 0.00 71.38 0.00 89,567.621.000000

Base 12.537999 0.00 71.38 0.00 89,567.62

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

700.000 NHIH Local 12.517100 0.00 7.00 0.00 8,768.971.000000

Base 12.517100 0.00 7.00 0.00 8,768.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

62.000 NHIH Local 12.380000 0.00 0.62 0.00 768.181.000000

Base 12.380000 0.00 0.62 0.00 768.18

45337C102 Total

79.00 0.000.007,900.000 Local 99,104.77

Base 0.00 79.00 0.00 99,104.77

COMMON STOCK USD1.453440307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INDEPENDENCE HOLDING CO

700.000 NHIH Local 8.286000 0.00 7.00 0.00 5,807.201.000000

Base 8.286000 0.00 7.00 0.00 5,807.20
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 7.083300 0.00 8.00 0.00 11,341.281.000000

Base 7.083300 0.00 8.00 0.00 11,341.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 7.890000 0.00 0.00 0.00 12,624.001.000000

Base 7.890000 0.00 0.00 0.00 12,624.00

453440307 Total

15.00 0.000.003,900.000 Local 29,772.48

Base 0.00 15.00 0.00 29,772.48

COMMON STOCK USD.01453836108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INDEPENDENT BANK CORP/MA

100.000 NHIH Local 25.650000 0.00 1.00 0.00 2,566.001.000000

Base 25.650000 0.00 1.00 0.00 2,566.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 25.852000 0.00 18.00 0.00 46,551.601.000000

Base 25.852000 0.00 18.00 0.00 46,551.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 21.023600 0.00 23.50 0.00 98,834.421.000000

Base 21.023600 0.00 23.50 0.00 98,834.42

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHZ Local 23.660000 0.00 0.00 0.00 111,202.001.000000

Base 23.660000 0.00 0.00 0.00 111,202.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 25.155300 0.00 6.00 0.00 10,068.121.000000

Base 25.155300 0.00 6.00 0.00 10,068.12
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453836108 Total

48.50 0.000.0011,700.000 Local 269,222.14

Base 0.00 48.50 0.00 269,222.14

COMMON STOCK45665G303 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INFINITY PHARMACEUTICALS INC

1,700.000 NHIH Local 8.693700 0.00 17.00 0.00 14,796.291.000000

Base 8.693700 0.00 17.00 0.00 14,796.29

COMMON STOCK NPV45665Q103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INFINITY PROPERTY + CASUALTY

100.000 NHIH Local 54.075000 0.00 1.00 0.00 5,408.501.000000

Base 54.075000 0.00 1.00 0.00 5,408.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 53.955500 0.00 10.00 0.00 53,965.501.000000

Base 53.955500 0.00 10.00 0.00 53,965.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 53.724400 0.00 13.50 0.00 145,069.381.000000

Base 53.724400 0.00 13.50 0.00 145,069.38

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 54.770000 0.00 0.00 0.00 147,879.001.000000

Base 54.770000 0.00 0.00 0.00 147,879.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 55.190000 0.00 3.00 0.00 11,041.001.000000

Base 55.190000 0.00 3.00 0.00 11,041.00

45665Q103 Total

27.50 0.000.006,700.000 Local 363,363.38

Base 0.00 27.50 0.00 363,363.38
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COMMON STOCK45666Q102 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.INFORMATICA CORP

200.000 NHDZ Local 45.245700 0.00 4.00 0.00 9,053.141.000000

Base 45.245700 0.00 4.00 0.00 9,053.14

COMMON STOCK45667G103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INFINERA CORP

1,100.000 NHIH Local 7.009100 0.00 11.00 0.00 7,721.011.000000

Base 7.009100 0.00 11.00 0.00 7,721.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

8,100.000 NHIH Local 7.009100 0.00 81.00 0.00 56,854.711.000000

Base 7.009100 0.00 81.00 0.00 56,854.71

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 7.000000 0.00 1.00 0.00 701.001.000000

Base 7.000000 0.00 1.00 0.00 701.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

22,500.000 NHDG Local 7.283800 0.00 112.50 0.00 163,998.001.000000

Base 7.283800 0.00 112.50 0.00 163,998.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

22,500.000 NHHZ Local 8.270000 0.00 0.00 0.00 186,075.001.000000

Base 8.270000 0.00 0.00 0.00 186,075.00

45667G103 Total

205.50 0.000.0054,300.000 Local 415,349.72

Base 0.00 205.50 0.00 415,349.72

ADR456788108 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCINFOSYS LTD SP ADR

8,700.000 NHIL Local 51.022600 0.00 117.45 0.00 444,014.071.000000

Base 51.022600 0.00 117.45 0.00 444,014.07
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22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHIL Local 50.980000 0.00 0.00 0.00 484,310.001.000000

Base 50.980000 0.00 0.00 0.00 484,310.00

456788108 Total

117.45 0.000.0018,200.000 Local 928,324.07

Base 0.00 117.45 0.00 928,324.07

COMMON STOCK45678T300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INFOSPACE INC

627.000 NHIH Local 8.811200 0.00 6.27 0.00 5,530.891.000000

Base 8.811200 0.00 6.27 0.00 5,530.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,673.000 NHIH Local 8.831698 0.00 26.73 0.00 23,633.861.000000

Base 8.831698 0.00 26.73 0.00 23,633.86

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,200.000 NHDG Local 8.176600 0.00 36.00 0.00 58,907.521.000000

Base 8.176600 0.00 36.00 0.00 58,907.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,200.000 NHHZ Local 8.680000 0.00 0.00 0.00 62,496.001.000000

Base 8.680000 0.00 0.00 0.00 62,496.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHZ Local 10.557000 0.00 15.00 0.00 10,572.001.000000

Base 10.557000 0.00 15.00 0.00 10,572.00

45678T300 Total

84.00 0.000.0018,700.000 Local 161,140.27

Base 0.00 84.00 0.00 161,140.27
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COMMON STOCK USD.05457030104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INGLES MARKETS INC CLASS A

1,100.000 NHIH Local 15.442700 0.00 11.00 0.00 16,997.971.000000

Base 15.442700 0.00 11.00 0.00 16,997.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 14.307300 0.00 14.00 0.00 40,074.441.000000

Base 14.307300 0.00 14.00 0.00 40,074.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 14.650000 0.00 0.00 0.00 41,020.001.000000

Base 14.650000 0.00 0.00 0.00 41,020.00

457030104 Total

25.00 0.000.006,700.000 Local 98,092.41

Base 0.00 25.00 0.00 98,092.41

COMMON STOCK USD.01457153104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINGRAM MICRO INC CL A

2,700.000 NHDG Local 16.130000 0.00 0.00 0.00 43,551.001.000000

Base 16.130000 0.00 0.00 0.00 43,551.00

COMMON STOCK45719T103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INHIBITEX INC

2,400.000 NHIH Local 9.522500 0.00 24.00 0.00 22,878.001.000000

Base 9.522500 0.00 24.00 0.00 22,878.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,300.000 NHIH Local 9.453500 0.00 33.00 0.00 31,229.551.000000

Base 9.453500 0.00 33.00 0.00 31,229.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 2.513900 0.00 20.00 0.00 10,075.601.000000

Base 2.513900 0.00 20.00 0.00 10,075.60
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 3.100000 0.00 0.00 0.00 12,400.001.000000

Base 3.100000 0.00 0.00 0.00 12,400.00

45719T103 Total

77.00 0.000.0013,700.000 Local 76,583.15

Base 0.00 77.00 0.00 76,583.15

REIT USD.01457461200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INLAND REAL ESTATE CORP

800.000 NHIH Local 7.165500 0.00 8.00 0.00 5,740.401.000000

Base 7.165500 0.00 8.00 0.00 5,740.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 7.168700 0.00 8.00 0.00 5,742.961.000000

Base 7.168700 0.00 8.00 0.00 5,742.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,300.000 NHIH Local 7.203800 0.00 53.00 0.00 38,233.141.000000

Base 7.203800 0.00 53.00 0.00 38,233.14

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,400.000 NHDG Local 6.756600 0.00 87.00 0.00 117,651.841.000000

Base 6.756600 0.00 87.00 0.00 117,651.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,400.000 NHHZ Local 7.140000 0.00 0.00 0.00 124,236.001.000000

Base 7.140000 0.00 0.00 0.00 124,236.00

457461200 Total

156.00 0.000.0041,700.000 Local 291,604.34

Base 0.00 156.00 0.00 291,604.34
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COMMON STOCK USD.0145765U103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCINSIGHT ENTERPRISES INC

100.000 NHIH Local 15.920000 0.00 1.00 0.00 1,593.001.000000

Base 15.920000 0.00 1.00 0.00 1,593.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 16.035000 0.00 4.00 0.00 6,418.001.000000

Base 16.035000 0.00 4.00 0.00 6,418.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

3,700.000 NHIH Local 16.145300 0.00 37.00 0.00 59,774.611.000000

Base 16.145300 0.00 37.00 0.00 59,774.61

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,500.000 NHDG Local 14.350000 0.00 52.50 0.00 150,727.501.000000

Base 14.350000 0.00 52.50 0.00 150,727.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,500.000 NHHZ Local 15.750000 0.00 0.00 0.00 165,375.001.000000

Base 15.750000 0.00 0.00 0.00 165,375.00

45765U103 Total

94.50 0.000.0025,200.000 Local 383,888.11

Base 0.00 94.50 0.00 383,888.11

COMMON STOCK USD.01457667103 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)INSITUFORM TECHNOLOGIES CL A

9,100.000 NHDG Local 10.771400 0.00 45.50 0.00 98,065.241.000000

Base 10.771400 0.00 45.50 0.00 98,065.24

COMMON STOCK USD.01457669307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INSMED INC

1,500.000 NHIH Local 3.024300 0.00 15.00 0.00 4,551.451.000000

Base 3.024300 0.00 15.00 0.00 4,551.45
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 3.025000 0.00 8.00 0.00 2,428.001.000000

Base 3.025000 0.00 8.00 0.00 2,428.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 4.288500 0.00 27.50 0.00 23,614.251.000000

Base 4.288500 0.00 27.50 0.00 23,614.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHZ Local 3.010000 0.00 0.00 0.00 16,555.001.000000

Base 3.010000 0.00 0.00 0.00 16,555.00

457669307 Total

50.50 0.000.0013,300.000 Local 47,148.70

Base 0.00 50.50 0.00 47,148.70

COMMON STOCK USD.0145768S105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INNOSPEC INC

1,800.000 NHIH Local 29.894700 0.00 18.00 0.00 53,828.461.000000

Base 29.894700 0.00 18.00 0.00 53,828.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 29.616700 0.00 3.00 0.00 8,888.011.000000

Base 29.616700 0.00 3.00 0.00 8,888.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 22.416600 0.00 3.00 0.00 13,452.961.000000

Base 22.416600 0.00 3.00 0.00 13,452.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 26.460000 0.00 0.00 0.00 15,876.001.000000

Base 26.460000 0.00 0.00 0.00 15,876.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.03WEEDEN + CO.

14,739.000 NHDY Local 28.117500 0.00 442.17 0.00 414,866.001.000000

Base 28.117500 0.00 442.17 0.00 414,866.00

28 Dec 2011 OPEN USD/DTC 0.03WEEDEN + CO.

4,900.000 NHDY Local 28.299800 0.00 147.00 0.00 138,816.021.000000

Base 28.299800 0.00 147.00 0.00 138,816.02

28 Dec 2011 OPEN USD/DTC 0.03CANTOR FITZGERALD + CO.

16,966.000 NHDY Local 28.125100 0.00 508.98 0.00 477,679.431.000000

Base 28.125100 0.00 508.98 0.00 477,679.43

30 Dec 2011 OPEN USD/DTC 0.03CANTOR FITZGERALD + CO.

7,011.000 NHDY Local 28.130000 0.00 210.33 0.00 197,429.761.000000

Base 28.130000 0.00 210.33 0.00 197,429.76

45768S105 Total

1,332.48 0.000.0046,916.000 Local 1,320,836.64

Base 0.00 1,332.48 0.00 1,320,836.64

COMMON STOCK45772F107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INPHI CORP

400.000 NHIH Local 11.849400 0.00 4.00 0.00 4,743.761.000000

Base 11.849400 0.00 4.00 0.00 4,743.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 11.998600 0.00 14.00 0.00 16,812.041.000000

Base 11.998600 0.00 14.00 0.00 16,812.04

45772F107 Total

18.00 0.000.001,800.000 Local 21,555.80

Base 0.00 18.00 0.00 21,555.80
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COMMON STOCK45773Y105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COINNERWORKINGS INC

2,300.000 NHIH Local 8.845600 0.00 23.00 0.00 20,367.881.000000

Base 8.845600 0.00 23.00 0.00 20,367.88

COMMON STOCK45774N108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INNOPHOS HOLDINGS INC

200.000 NHIH Local 45.605000 0.00 2.00 0.00 9,123.001.000000

Base 45.605000 0.00 2.00 0.00 9,123.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 45.560000 0.00 1.00 0.00 4,557.001.000000

Base 45.560000 0.00 1.00 0.00 4,557.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 45.403700 0.00 16.00 0.00 72,661.921.000000

Base 45.403700 0.00 16.00 0.00 72,661.92

45774N108 Total

19.00 0.000.001,900.000 Local 86,341.92

Base 0.00 19.00 0.00 86,341.92

COMMON STOCK NPV45774W108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INSTEEL INDUSTRIES INC

200.000 NHIH Local 10.587500 0.00 2.00 0.00 2,119.501.000000

Base 10.587500 0.00 2.00 0.00 2,119.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 10.700000 0.00 3.00 0.00 3,213.001.000000

Base 10.700000 0.00 3.00 0.00 3,213.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,100.000 NHIH Local 10.580500 0.00 11.00 0.00 11,649.551.000000

Base 10.580500 0.00 11.00 0.00 11,649.55
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 9.560300 0.00 18.00 0.00 34,435.081.000000

Base 9.560300 0.00 18.00 0.00 34,435.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 10.590000 0.00 0.00 0.00 38,124.001.000000

Base 10.590000 0.00 0.00 0.00 38,124.00

45774W108 Total

34.00 0.000.008,800.000 Local 89,541.13

Base 0.00 34.00 0.00 89,541.13

COMMON STOCK USD.0145778Q107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INSPERITY INC

818.000 NHIH Local 26.832005 0.00 8.18 0.00 21,956.761.000000

Base 26.832005 0.00 8.18 0.00 21,956.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,182.000 NHIH Local 26.685296 0.00 11.82 0.00 31,553.841.000000

Base 26.685296 0.00 11.82 0.00 31,553.84

45778Q107 Total

20.00 0.000.002,000.000 Local 53,510.60

Base 0.00 20.00 0.00 53,510.60

COMMON STOCK45784P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INSULET CORP

1,300.000 NHIH Local 18.203300 0.00 13.00 0.00 23,677.291.000000

Base 18.203300 0.00 13.00 0.00 23,677.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 18.389000 0.00 10.00 0.00 18,399.001.000000

Base 18.389000 0.00 10.00 0.00 18,399.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 18.255200 0.00 18.00 0.00 32,877.361.000000

Base 18.255200 0.00 18.00 0.00 32,877.36

45784P101 Total

41.00 0.000.004,100.000 Local 74,953.65

Base 0.00 41.00 0.00 74,953.65

COMMON STOCK USD.01457985208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCINTEGRA LIFESCIENCES HOLDING

1,900.000 NHIH Local 31.160000 0.00 19.00 0.00 59,223.001.000000

Base 31.160000 0.00 19.00 0.00 59,223.00

COMMON STOCK458118106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTEGRATED DEVICE TECH INC

7,400.000 NHIH Local 6.144600 0.00 74.00 0.00 45,544.041.000000

Base 6.144600 0.00 74.00 0.00 45,544.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 6.190000 0.00 4.00 0.00 2,480.001.000000

Base 6.190000 0.00 4.00 0.00 2,480.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,400.000 NHIH Local 6.168300 0.00 54.00 0.00 33,362.821.000000

Base 6.168300 0.00 54.00 0.00 33,362.82

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,300.000 NHDG Local 4.942200 0.00 61.50 0.00 60,850.561.000000

Base 4.942200 0.00 61.50 0.00 60,850.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,300.000 NHHZ Local 5.610000 0.00 0.00 0.00 69,003.001.000000

Base 5.610000 0.00 0.00 0.00 69,003.00
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458118106 Total

193.50 0.000.0037,800.000 Local 211,240.42

Base 0.00 193.50 0.00 211,240.42

COMMON STOCK45812P107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCINTEGRATED SILICON SOLUTION

2,400.000 NHIH Local 9.356000 0.00 24.00 0.00 22,478.401.000000

Base 9.356000 0.00 24.00 0.00 22,478.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 7.334900 0.00 29.50 0.00 43,305.411.000000

Base 7.334900 0.00 29.50 0.00 43,305.41

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 8.180000 0.00 0.00 0.00 48,262.001.000000

Base 8.180000 0.00 0.00 0.00 48,262.00

45812P107 Total

53.50 0.000.0014,200.000 Local 114,045.81

Base 0.00 53.50 0.00 114,045.81

COMMON STOCK458140100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTEL CORP

99,700.000 NHDG Local 21.330000 0.00 0.00 0.00 2,126,601.001.000000

Base 21.330000 0.00 0.00 0.00 2,126,601.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,000.000 NHHY Local 23.845000 0.00 30.00 0.00 47,720.001.000000

Base 23.845000 0.00 30.00 0.00 47,720.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

45,400.000 NHIH Local 24.630000 0.00 0.00 0.00 1,118,202.001.000000

Base 24.630000 0.00 0.00 0.00 1,118,202.00
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01 Dec 2011 06 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

141,000.000 NHDF Local 24.775100 0.00 1,410.00 0.00 3,494,699.101.000000

Base 24.775100 0.00 1,410.00 0.00 3,494,699.10

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,290.000 NHDM Local 24.761900 0.00 19.35 0.00 31,962.201.000000

Base 24.761900 0.00 19.35 0.00 31,962.20

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,800.000 NHHY Local 23.201400 0.00 27.00 0.00 41,789.521.000000

Base 23.201400 0.00 27.00 0.00 41,789.52

458140100 Total

1,486.35 0.000.00291,190.000 Local 6,860,973.82

Base 0.00 1,486.35 0.00 6,860,973.82

COMMON STOCK USD1.45822P105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTEGRYS ENERGY GROUP INC

1,700.000 NHDG Local 48.620000 0.00 0.00 0.00 82,654.001.000000

Base 48.620000 0.00 0.00 0.00 82,654.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHIH Local 51.340000 0.00 0.00 0.00 35,938.001.000000

Base 51.340000 0.00 0.00 0.00 35,938.00

45822P105 Total

0.00 0.000.002,400.000 Local 118,592.00

Base 0.00 0.00 0.00 118,592.00

COMMON STOCK458334109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COINTER PARFUMS INC

1,400.000 NHIH Local 18.140700 0.00 14.00 0.00 25,410.981.000000

Base 18.140700 0.00 14.00 0.00 25,410.98
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COMMON STOCK USD.0145841V109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCINTERACTIVE INTELLIGENCE GRO

1,300.000 NHIH Local 25.310000 0.00 13.00 0.00 32,916.001.000000

Base 25.310000 0.00 13.00 0.00 32,916.00

COMMON STOCK458483203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTERCLICK INC

1,200.000 NHIH Local 9.091700 0.00 12.00 0.00 10,922.041.000000

Base 9.091700 0.00 12.00 0.00 10,922.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 9.087500 0.00 6.00 0.00 5,458.501.000000

Base 9.087500 0.00 6.00 0.00 5,458.50

458483203 Total

18.00 0.000.001,800.000 Local 16,380.54

Base 0.00 18.00 0.00 16,380.54

COMMON STOCK USD.0145865V100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERCONTINENTALEXCHANGE INC

629.000 NHIH Local 126.680000 0.00 0.00 0.00 79,681.721.000000

Base 126.680000 0.00 0.00 0.00 79,681.72

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHDZ Local 124.888500 0.00 10.00 0.00 62,454.251.000000

Base 124.888500 0.00 10.00 0.00 62,454.25

45865V100 Total

10.00 0.000.001,129.000 Local 142,135.97

Base 0.00 10.00 0.00 142,135.97

COMMON STOCK USD.1458665106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COINTERFACE INC CLASS A

4,700.000 NHIH Local 11.880400 0.00 47.00 0.00 55,884.881.000000

Base 11.880400 0.00 47.00 0.00 55,884.88
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COMMON STOCK USD.0145867G101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCINTERDIGITAL INC

4,000.000 NHIH Local 47.594400 0.00 40.00 0.00 190,417.601.000000

Base 47.594400 0.00 40.00 0.00 190,417.60

23 Nov 2011 29 Nov 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

9,200.000 NHDX Local 41.539400 0.00 184.00 0.00 382,346.481.000000

Base 41.539400 0.00 184.00 0.00 382,346.48

25 Nov 2011 30 Nov 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

3,300.000 NHDX Local 41.221100 0.00 66.00 0.00 136,095.631.000000

Base 41.221100 0.00 66.00 0.00 136,095.63

45867G101 Total

290.00 0.000.0016,500.000 Local 708,859.71

Base 0.00 290.00 0.00 708,859.71

COMMON STOCK USD.01458743101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTERLINE BRANDS INC

600.000 NHIH Local 14.756700 0.00 6.00 0.00 8,860.021.000000

Base 14.756700 0.00 6.00 0.00 8,860.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 14.766700 0.00 24.00 0.00 35,464.081.000000

Base 14.766700 0.00 24.00 0.00 35,464.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 12.548000 0.00 34.00 0.00 85,360.401.000000

Base 12.548000 0.00 34.00 0.00 85,360.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 13.850000 0.00 0.00 0.00 94,180.001.000000

Base 13.850000 0.00 0.00 0.00 94,180.00



Prepared by State StreetPage 1150

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

458743101 Total

64.00 0.000.0016,600.000 Local 223,864.50

Base 0.00 64.00 0.00 223,864.50

COMMON STOCK USD.01458786100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTERMEC INC

200.000 NHIH Local 7.692500 0.00 2.00 0.00 1,540.501.000000

Base 7.692500 0.00 2.00 0.00 1,540.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 7.630000 0.00 1.00 0.00 764.001.000000

Base 7.630000 0.00 1.00 0.00 764.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 7.650000 0.00 1.00 0.00 766.001.000000

Base 7.650000 0.00 1.00 0.00 766.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

4,900.000 NHIH Local 7.664400 0.00 49.00 0.00 37,604.561.000000

Base 7.664400 0.00 49.00 0.00 37,604.56

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,300.000 NHDG Local 6.156000 0.00 66.50 0.00 81,941.301.000000

Base 6.156000 0.00 66.50 0.00 81,941.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,300.000 NHHZ Local 7.430000 0.00 0.00 0.00 98,819.001.000000

Base 7.430000 0.00 0.00 0.00 98,819.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,300.000 NHHZ Local 7.522300 0.00 19.50 0.00 9,798.491.000000

Base 7.522300 0.00 19.50 0.00 9,798.49
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458786100 Total

139.00 0.000.0033,200.000 Local 231,233.85

Base 0.00 139.00 0.00 231,233.85

COMMON STOCK45882D109 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEINTERMOLECULAR INC

1,000.000 NHIH Local 9.067600 0.00 0.00 0.00 9,067.601.000000

Base 9.067600 0.00 0.00 0.00 9,067.60

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHZ Local 8.907300 0.00 22.50 0.00 13,383.451.000000

Base 8.907300 0.00 22.50 0.00 13,383.45

45882D109 Total

22.50 0.000.002,500.000 Local 22,451.05

Base 0.00 22.50 0.00 22,451.05

COMMON STOCK45884X103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTERMUNE INC

4,700.000 NHIH Local 20.599900 0.00 47.00 0.00 96,866.531.000000

Base 20.599900 0.00 47.00 0.00 96,866.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 20.500000 0.00 1.00 0.00 2,051.001.000000

Base 20.500000 0.00 1.00 0.00 2,051.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 19.983800 0.00 33.50 0.00 133,924.961.000000

Base 19.983800 0.00 33.50 0.00 133,924.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 23.290000 0.00 0.00 0.00 156,043.001.000000

Base 23.290000 0.00 0.00 0.00 156,043.00
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45884X103 Total

81.50 0.000.0018,200.000 Local 388,885.49

Base 0.00 81.50 0.00 388,885.49

COMMON STOCK45885A300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTERNAP NETWORK SERVICES

900.000 NHIH Local 5.415600 0.00 9.00 0.00 4,883.041.000000

Base 5.415600 0.00 9.00 0.00 4,883.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 5.380500 0.00 38.00 0.00 20,483.901.000000

Base 5.380500 0.00 38.00 0.00 20,483.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 4.824700 0.00 8.50 0.00 8,210.491.000000

Base 4.824700 0.00 8.50 0.00 8,210.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 5.550000 0.00 0.00 0.00 9,435.001.000000

Base 5.550000 0.00 0.00 0.00 9,435.00

45885A300 Total

55.50 0.000.008,100.000 Local 43,012.43

Base 0.00 55.50 0.00 43,012.43

COMMON STOCK USD1.459044103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COINTERNATIONAL BANCSHARES CRP

4,700.000 NHIH Local 17.800300 0.00 47.00 0.00 83,708.411.000000

Base 17.800300 0.00 47.00 0.00 83,708.41

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,900.000 NHDG Local 13.392000 0.00 59.50 0.00 159,424.301.000000

Base 13.392000 0.00 59.50 0.00 159,424.30
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,900.000 NHHZ Local 15.830000 0.00 0.00 0.00 188,377.001.000000

Base 15.830000 0.00 0.00 0.00 188,377.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 17.070000 0.00 4.50 0.00 5,125.501.000000

Base 17.070000 0.00 4.50 0.00 5,125.50

459044103 Total

111.00 0.000.0028,800.000 Local 436,635.21

Base 0.00 111.00 0.00 436,635.21

COMMON STOCK USD.2459200101 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.INTL BUSINESS MACHINES CORP

104.000 NHEU Local 185.425600 0.00 1.56 0.00 19,285.821.000000

Base 185.425600 0.00 1.56 0.00 19,285.82

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,372.000 NHIH Local 187.350000 0.00 0.00 0.00 1,943,194.201.000000

Base 187.350000 0.00 0.00 0.00 1,943,194.20

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

524.000 NHEU Local 183.205100 0.00 7.86 0.00 96,007.331.000000

Base 183.205100 0.00 7.86 0.00 96,007.33

459200101 Total

9.42 0.000.0011,000.000 Local 2,058,487.35

Base 0.00 9.42 0.00 2,058,487.35

COMMON STOCK459506101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTL FLAVORS + FRAGRANCES

700.000 NHIH Local 54.170000 0.00 0.00 0.00 37,919.001.000000

Base 54.170000 0.00 0.00 0.00 37,919.00
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COMMON STOCK459902102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTL GAME TECHNOLOGY

2,600.000 NHDG Local 14.530000 0.00 0.00 0.00 37,778.001.000000

Base 14.530000 0.00 0.00 0.00 37,778.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHIH Local 17.250000 0.00 0.00 0.00 44,850.001.000000

Base 17.250000 0.00 0.00 0.00 44,850.00

459902102 Total

0.00 0.000.005,200.000 Local 82,628.00

Base 0.00 0.00 0.00 82,628.00

COMMON STOCK USD1.460146103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERNATIONAL PAPER CO

6,200.000 NHDG Local 23.250000 0.00 0.00 0.00 144,150.001.000000

Base 23.250000 0.00 0.00 0.00 144,150.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHIH Local 28.150000 0.00 0.00 0.00 106,970.001.000000

Base 28.150000 0.00 0.00 0.00 106,970.00

460146103 Total

0.00 0.000.0010,000.000 Local 251,120.00

Base 0.00 0.00 0.00 251,120.00

COMMON STOCK USD1.460254105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTL RECTIFIER CORP

1,600.000 NHDG Local 18.620000 0.00 0.00 0.00 29,792.001.000000

Base 18.620000 0.00 0.00 0.00 29,792.00

09 Dec 2011 14 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,150.000 NHDU Local 20.193700 0.00 25.75 0.00 104,023.311.000000

Base 20.193700 0.00 25.75 0.00 104,023.31
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12 Dec 2011 15 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,790.000 NHDU Local 19.731200 0.00 23.95 0.00 94,536.401.000000

Base 19.731200 0.00 23.95 0.00 94,536.40

460254105 Total

49.70 0.000.0011,540.000 Local 228,351.71

Base 0.00 49.70 0.00 228,351.71

COMMON STOCK USD1.460321201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTL SHIPHOLDING CORP

500.000 NHIH Local 18.850000 0.00 5.00 0.00 9,430.001.000000

Base 18.850000 0.00 5.00 0.00 9,430.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 17.056300 0.00 5.50 0.00 18,767.431.000000

Base 17.056300 0.00 5.50 0.00 18,767.43

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 18.110000 0.00 0.00 0.00 19,921.001.000000

Base 18.110000 0.00 0.00 0.00 19,921.00

460321201 Total

10.50 0.000.002,700.000 Local 48,118.43

Base 0.00 10.50 0.00 48,118.43

COMMON STOCK USD.01460335201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTL SPEEDWAY CORP CL A

1,300.000 NHIH Local 23.842900 0.00 13.00 0.00 31,008.771.000000

Base 23.842900 0.00 13.00 0.00 31,008.77

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 23.753000 0.00 13.00 0.00 30,891.901.000000

Base 23.753000 0.00 13.00 0.00 30,891.90
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,600.000 NHDG Local 22.121400 0.00 33.00 0.00 146,034.241.000000

Base 22.121400 0.00 33.00 0.00 146,034.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,600.000 NHHZ Local 22.610000 0.00 0.00 0.00 149,226.001.000000

Base 22.610000 0.00 0.00 0.00 149,226.00

460335201 Total

59.00 0.000.0015,800.000 Local 357,160.91

Base 0.00 59.00 0.00 357,160.91

COMMON STOCK USD.1460690100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERPUBLIC GROUP OF COS INC

5,500.000 NHDG Local 7.200000 0.00 0.00 0.00 39,600.001.000000

Base 7.200000 0.00 0.00 0.00 39,600.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHIH Local 9.430000 0.00 0.00 0.00 39,606.001.000000

Base 9.430000 0.00 0.00 0.00 39,606.00

460690100 Total

0.00 0.000.009,700.000 Local 79,206.00

Base 0.00 0.00 0.00 79,206.00

COMMON STOCK USD.0146069S109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERSIL CORP A

1,900.000 NHDG Local 10.290000 0.00 0.00 0.00 19,551.001.000000

Base 10.290000 0.00 0.00 0.00 19,551.00

COMMON STOCK USD.01460981301 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTERSECTIONS INC

600.000 NHIH Local 11.795000 0.00 6.00 0.00 7,083.001.000000

Base 11.795000 0.00 6.00 0.00 7,083.00
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Taxes/Fees/Other Net Cost
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 11.850000 0.00 2.00 0.00 2,372.001.000000

Base 11.850000 0.00 2.00 0.00 2,372.00

460981301 Total

8.00 0.000.00800.000 Local 9,455.00

Base 0.00 8.00 0.00 9,455.00

COMMON STOCK USD.0146113M108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTERVAL LEISURE GROUP

100.000 NHIH Local 13.782500 0.00 1.00 0.00 1,379.251.000000

Base 13.782500 0.00 1.00 0.00 1,379.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

700.000 NHIH Local 13.795000 0.00 7.00 0.00 9,663.501.000000

Base 13.795000 0.00 7.00 0.00 9,663.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 13.706800 0.00 28.00 0.00 38,407.041.000000

Base 13.706800 0.00 28.00 0.00 38,407.04

46113M108 Total

36.00 0.000.003,600.000 Local 49,449.79

Base 0.00 36.00 0.00 49,449.79

COMMON STOCK NPV461148108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COINTEVAC INC

2,100.000 NHIH Local 7.559700 0.00 21.00 0.00 15,896.371.000000

Base 7.559700 0.00 21.00 0.00 15,896.37

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDG Local 6.463500 0.00 25.00 0.00 32,342.501.000000

Base 6.463500 0.00 25.00 0.00 32,342.50
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHZ Local 7.000000 0.00 0.00 0.00 35,000.001.000000

Base 7.000000 0.00 0.00 0.00 35,000.00

461148108 Total

46.00 0.000.0012,100.000 Local 83,238.87

Base 0.00 46.00 0.00 83,238.87

COMMON STOCK USD.0146116V105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTL FCSTONE INC

100.000 NHIH Local 24.530000 0.00 1.00 0.00 2,454.001.000000

Base 24.530000 0.00 1.00 0.00 2,454.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 24.490900 0.00 11.00 0.00 26,950.991.000000

Base 24.490900 0.00 11.00 0.00 26,950.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 20.886300 0.00 14.50 0.00 60,584.771.000000

Base 20.886300 0.00 14.50 0.00 60,584.77

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 22.480000 0.00 0.00 0.00 65,192.001.000000

Base 22.480000 0.00 0.00 0.00 65,192.00

46116V105 Total

26.50 0.000.007,000.000 Local 155,181.76

Base 0.00 26.50 0.00 155,181.76

COMMON STOCK46118H104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTRALINKS HOLDINGS INC

300.000 NHIH Local 5.605000 0.00 3.00 0.00 1,684.501.000000

Base 5.605000 0.00 3.00 0.00 1,684.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,600.000 NHIH Local 5.447100 0.00 26.00 0.00 14,188.461.000000

Base 5.447100 0.00 26.00 0.00 14,188.46

46118H104 Total

29.00 0.000.002,900.000 Local 15,872.96

Base 0.00 29.00 0.00 15,872.96

COMMON STOCK USD.01461202103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTUIT INC

2,600.000 NHIH Local 53.260000 0.00 0.00 0.00 138,476.001.000000

Base 53.260000 0.00 0.00 0.00 138,476.00

COMMON STOCK USD.25461203101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INVACARE CORP

2,100.000 NHIH Local 20.888800 0.00 21.00 0.00 43,887.481.000000

Base 20.888800 0.00 21.00 0.00 43,887.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 20.915000 0.00 5.00 0.00 10,462.501.000000

Base 20.915000 0.00 5.00 0.00 10,462.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 21.124600 0.00 30.00 0.00 126,777.601.000000

Base 21.124600 0.00 30.00 0.00 126,777.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 24.180000 0.00 0.00 0.00 145,080.001.000000

Base 24.180000 0.00 0.00 0.00 145,080.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 24.340000 0.00 6.00 0.00 9,742.001.000000

Base 24.340000 0.00 6.00 0.00 9,742.00
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461203101 Total

62.00 0.000.0015,000.000 Local 335,949.58

Base 0.00 62.00 0.00 335,949.58

COMMON STOCK46120E602 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTUITIVE SURGICAL INC

336.000 NHIH Local 440.480000 0.00 0.00 0.00 148,001.281.000000

Base 440.480000 0.00 0.00 0.00 148,001.28

COMMON STOCK46123D205 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEINVENSENSE INC

1,000.000 NHIH Local 9.967600 0.00 0.00 0.00 9,967.601.000000

Base 9.967600 0.00 0.00 0.00 9,967.60

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,000.000 NHHZ Local 9.926500 0.00 30.00 0.00 19,883.001.000000

Base 9.926500 0.00 30.00 0.00 19,883.00

46123D205 Total

30.00 0.000.003,000.000 Local 29,850.60

Base 0.00 30.00 0.00 29,850.60

REIT USD.0146131B100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INVESCO MORTGAGE CAPITAL

4,100.000 NHIH Local 15.193900 0.00 41.00 0.00 62,335.991.000000

Base 15.193900 0.00 41.00 0.00 62,335.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,600.000 NHIH Local 15.147900 0.00 36.00 0.00 54,568.441.000000

Base 15.147900 0.00 36.00 0.00 54,568.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 15.216000 0.00 26.00 0.00 39,587.601.000000

Base 15.216000 0.00 26.00 0.00 39,587.60
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

26,500.000 NHDG Local 13.113500 0.00 132.50 0.00 347,640.251.000000

Base 13.113500 0.00 132.50 0.00 347,640.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,500.000 NHHZ Local 14.130000 0.00 0.00 0.00 374,445.001.000000

Base 14.130000 0.00 0.00 0.00 374,445.00

46131B100 Total

235.50 0.000.0063,300.000 Local 878,577.28

Base 0.00 235.50 0.00 878,577.28

COMMON STOCK USD.0146145F105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INVESTMENT TECHNOLOGY GROUP

1,400.000 NHIH Local 10.335700 0.00 14.00 0.00 14,483.981.000000

Base 10.335700 0.00 14.00 0.00 14,483.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 10.364600 0.00 23.00 0.00 23,861.581.000000

Base 10.364600 0.00 23.00 0.00 23,861.58

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,300.000 NHDG Local 9.157600 0.00 46.50 0.00 85,212.181.000000

Base 9.157600 0.00 46.50 0.00 85,212.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHHZ Local 10.170000 0.00 0.00 0.00 94,581.001.000000

Base 10.170000 0.00 0.00 0.00 94,581.00

46145F105 Total

83.50 0.000.0022,300.000 Local 218,138.74

Base 0.00 83.50 0.00 218,138.74
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COMMON STOCK USD.0146146P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INVESTORS BANCORP INC

200.000 NHIH Local 13.335000 0.00 2.00 0.00 2,669.001.000000

Base 13.335000 0.00 2.00 0.00 2,669.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,900.000 NHIH Local 13.500500 0.00 39.00 0.00 52,690.951.000000

Base 13.500500 0.00 39.00 0.00 52,690.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,000.000 NHDG Local 12.300300 0.00 45.00 0.00 110,747.701.000000

Base 12.300300 0.00 45.00 0.00 110,747.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,000.000 NHHZ Local 13.160000 0.00 0.00 0.00 118,440.001.000000

Base 13.160000 0.00 0.00 0.00 118,440.00

46146P102 Total

86.00 0.000.0022,100.000 Local 284,547.65

Base 0.00 86.00 0.00 284,547.65

REIT NPV461730103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INVESTORS REAL ESTATE TRUST

600.000 NHIH Local 7.152900 0.00 6.00 0.00 4,297.741.000000

Base 7.152900 0.00 6.00 0.00 4,297.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 7.162000 0.00 15.00 0.00 10,758.001.000000

Base 7.162000 0.00 15.00 0.00 10,758.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,100.000 NHIH Local 7.232700 0.00 51.00 0.00 36,937.771.000000

Base 7.232700 0.00 51.00 0.00 36,937.77
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,600.000 NHDG Local 7.068300 0.00 73.00 0.00 103,270.181.000000

Base 7.068300 0.00 73.00 0.00 103,270.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,600.000 NHHZ Local 7.350000 0.00 0.00 0.00 107,310.001.000000

Base 7.350000 0.00 0.00 0.00 107,310.00

461730103 Total

145.00 0.000.0036,400.000 Local 262,573.69

Base 0.00 145.00 0.00 262,573.69

COMMON STOCK USD.01462044108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COION GEOPHYSICAL CORP

11,700.000 NHIH Local 6.715700 0.00 117.00 0.00 78,690.691.000000

Base 6.715700 0.00 117.00 0.00 78,690.69

COMMON STOCK46269C102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IRIDIUM COMMUNICATIONS INC

700.000 NHIH Local 7.437100 0.00 7.00 0.00 5,212.971.000000

Base 7.437100 0.00 7.00 0.00 5,212.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,400.000 NHIH Local 7.373600 0.00 14.00 0.00 10,337.041.000000

Base 7.373600 0.00 14.00 0.00 10,337.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 7.403100 0.00 18.00 0.00 13,343.581.000000

Base 7.403100 0.00 18.00 0.00 13,343.58

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,600.000 NHDG Local 5.831400 0.00 43.00 0.00 50,193.041.000000

Base 5.831400 0.00 43.00 0.00 50,193.04
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,600.000 NHHZ Local 6.050000 0.00 0.00 0.00 52,030.001.000000

Base 6.050000 0.00 0.00 0.00 52,030.00

46269C102 Total

82.00 0.000.0021,100.000 Local 131,116.63

Base 0.00 82.00 0.00 131,116.63

COMMON STOCK USD.0146270W105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IRIS INTERNATIONAL INC

300.000 NHIH Local 9.228300 0.00 3.00 0.00 2,771.491.000000

Base 9.228300 0.00 3.00 0.00 2,771.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 9.338100 0.00 13.00 0.00 12,152.531.000000

Base 9.338100 0.00 13.00 0.00 12,152.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 8.844900 0.00 6.00 0.00 10,619.881.000000

Base 8.844900 0.00 6.00 0.00 10,619.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 9.000000 0.00 0.00 0.00 10,800.001.000000

Base 9.000000 0.00 0.00 0.00 10,800.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

54,330.000 NHDY Local 8.700000 0.00 1,629.90 0.00 474,300.901.000000

Base 8.700000 0.00 1,629.90 0.00 474,300.90

46270W105 Total

1,651.90 0.000.0058,330.000 Local 510,644.80

Base 0.00 1,651.90 0.00 510,644.80
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COMMON STOCK USD.01462726100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COIROBOT CORP

2,100.000 NHIH Local 32.152900 0.00 21.00 0.00 67,542.091.000000

Base 32.152900 0.00 21.00 0.00 67,542.09

28 Nov 2011 01 Dec 2011 USD/DTC 0.04ISI GROUPINC

2,140.000 NHHO Local 29.712800 0.00 85.60 0.00 63,670.991.000000

Base 29.712800 0.00 85.60 0.00 63,670.99

462726100 Total

106.60 0.000.004,240.000 Local 131,213.08

Base 0.00 106.60 0.00 131,213.08

COMMON STOCK USD.01462846106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIRON MOUNTAIN INC

1,800.000 NHIH Local 29.960000 0.00 0.00 0.00 53,928.001.000000

Base 29.960000 0.00 0.00 0.00 53,928.00

COMMON STOCK46333X108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IRONWOOD PHARMACEUTICALS INC

1,600.000 NHIH Local 12.532300 0.00 16.00 0.00 20,067.681.000000

Base 12.532300 0.00 16.00 0.00 20,067.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 12.418300 0.00 3.00 0.00 3,728.491.000000

Base 12.418300 0.00 3.00 0.00 3,728.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 12.490600 0.00 26.00 0.00 32,501.561.000000

Base 12.490600 0.00 26.00 0.00 32,501.56

46333X108 Total

45.00 0.000.004,500.000 Local 56,297.73

Base 0.00 45.00 0.00 56,297.73
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ISHARES MSCI TAIWAN 464286731 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCISHARES MSCI TAIWAN INDEX FUND

860,000.000 NHIL Local 11.998900 0.00 11,610.00 0.00 10,330,664.001.000000

Base 11.998900 0.00 11,610.00 0.00 10,330,664.00

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

293,600.000 NHIL Local 11.930000 0.00 0.00 0.00 3,502,648.001.000000

Base 11.930000 0.00 0.00 0.00 3,502,648.00

464286731 Total

11,610.00 0.000.001,153,600.000 Local 13,833,312.00

Base 0.00 11,610.00 0.00 13,833,312.00

COMMON STOCK464330109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ISIS PHARMACEUTICALS INC

2,400.000 NHIH Local 6.975700 0.00 24.00 0.00 16,765.681.000000

Base 6.975700 0.00 24.00 0.00 16,765.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,500.000 NHIH Local 6.972200 0.00 25.00 0.00 17,455.501.000000

Base 6.972200 0.00 25.00 0.00 17,455.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,000.000 NHIH Local 6.948500 0.00 40.00 0.00 27,834.001.000000

Base 6.948500 0.00 40.00 0.00 27,834.00

464330109 Total

89.00 0.000.008,900.000 Local 62,055.18

Base 0.00 89.00 0.00 62,055.18

COMMON STOCK USD.01464592104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ISLE OF CAPRI CASINOS

100.000 NHIH Local 5.140000 0.00 1.00 0.00 515.001.000000

Base 5.140000 0.00 1.00 0.00 515.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,700.000 NHIH Local 5.157000 0.00 17.00 0.00 8,783.901.000000

Base 5.157000 0.00 17.00 0.00 8,783.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 4.768000 0.00 22.50 0.00 21,478.501.000000

Base 4.768000 0.00 22.50 0.00 21,478.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHZ Local 5.200000 0.00 0.00 0.00 23,400.001.000000

Base 5.200000 0.00 0.00 0.00 23,400.00

464592104 Total

40.50 0.000.0010,800.000 Local 54,177.40

Base 0.00 40.50 0.00 54,177.40

COMMON STOCK USD.01465141406 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ISRAMCO INC

100.000 NHIH Local 81.263500 0.00 1.00 0.00 8,127.351.000000

Base 81.263500 0.00 1.00 0.00 8,127.35

ADR NPV465562106 03 Oct 2011 06 Oct 2011 USD/DTC 0.03INSTINETITAU UNIBANCO HLDNG PREF ADR

30,500.000 NHHP Local 15.322600 0.00 915.00 0.00 468,254.301.000000

Base 15.322600 0.00 915.00 0.00 468,254.30

04 Oct 2011 07 Oct 2011 USD/DTC 0.03INSTINET

42,000.000 NHHP Local 14.792600 0.00 1,260.00 0.00 622,549.201.000000

Base 14.792600 0.00 1,260.00 0.00 622,549.20

05 Oct 2011 11 Oct 2011 USD/DTC 0.01UBS SECURITIES LLC

9,718.000 NHHP Local 15.411700 0.00 72.89 0.00 149,843.791.000000

Base 15.411700 0.00 72.89 0.00 149,843.79
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05 Oct 2011 11 Oct 2011 USD/DTC 0.03BROADCORTCAPITAL (THRU ML)

72,850.000 NHHP Local 15.359600 0.00 2,185.50 0.00 1,121,132.361.000000

Base 15.359600 0.00 2,185.50 0.00 1,121,132.36

465562106 Total

4,433.39 0.000.00155,068.000 Local 2,361,779.65

Base 0.00 4,433.39 0.00 2,361,779.65

COMMON STOCK NPV465741106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHITRON INC

700.000 NHDG Local 29.500000 0.00 0.00 0.00 20,650.001.000000

Base 29.500000 0.00 0.00 0.00 20,650.00

COMMON STOCK USD.0146600W106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IXYS CORPORATION

200.000 NHIH Local 12.477500 0.00 2.00 0.00 2,497.501.000000

Base 12.477500 0.00 2.00 0.00 2,497.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 12.550100 0.00 20.00 0.00 25,120.201.000000

Base 12.550100 0.00 20.00 0.00 25,120.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 10.556500 0.00 9.50 0.00 20,066.851.000000

Base 10.556500 0.00 9.50 0.00 20,066.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 11.790000 0.00 0.00 0.00 22,401.001.000000

Base 11.790000 0.00 0.00 0.00 22,401.00

46600W106 Total

31.50 0.000.006,000.000 Local 70,085.55

Base 0.00 31.50 0.00 70,085.55
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COMMON STOCK NPV466032109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.J + J SNACK FOODS CORP

1,300.000 NHIH Local 50.833800 0.00 13.00 0.00 66,096.941.000000

Base 50.833800 0.00 13.00 0.00 66,096.94

COMMON STOCK46612J507 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJDS UNIPHASE CORP

2,000.000 NHIH Local 11.840000 0.00 0.00 0.00 23,680.001.000000

Base 11.840000 0.00 0.00 0.00 23,680.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,950.000 NHDM Local 11.006900 0.00 44.25 0.00 32,514.611.000000

Base 11.006900 0.00 44.25 0.00 32,514.61

46612J507 Total

44.25 0.000.004,950.000 Local 56,194.61

Base 0.00 44.25 0.00 56,194.61

COMMON STOCK USD.0146612K108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JDA SOFTWARE GROUP INC

2,700.000 NHIH Local 31.072000 0.00 27.00 0.00 83,921.401.000000

Base 31.072000 0.00 27.00 0.00 83,921.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 31.065900 0.00 11.00 0.00 34,183.491.000000

Base 31.065900 0.00 11.00 0.00 34,183.49

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,700.000 NHDG Local 23.276000 0.00 38.50 0.00 179,263.701.000000

Base 23.276000 0.00 38.50 0.00 179,263.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,700.000 NHHZ Local 25.930000 0.00 0.00 0.00 199,661.001.000000

Base 25.930000 0.00 0.00 0.00 199,661.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 33.383300 0.00 4.50 0.00 10,019.491.000000

Base 33.383300 0.00 4.50 0.00 10,019.49

46612K108 Total

81.00 0.000.0019,500.000 Local 507,049.08

Base 0.00 81.00 0.00 507,049.08

COMMON STOCK USD1.46625H100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJPMORGAN CHASE + CO

74,700.000 NHDG Local 30.120000 0.00 0.00 0.00 2,249,964.001.000000

Base 30.120000 0.00 0.00 0.00 2,249,964.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHY Local 33.533700 0.00 22.50 0.00 50,323.051.000000

Base 33.533700 0.00 22.50 0.00 50,323.05

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

34,000.000 NHIH Local 32.550000 0.00 0.00 0.00 1,106,700.001.000000

Base 32.550000 0.00 0.00 0.00 1,106,700.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,300.000 NHHY Local 30.694200 0.00 19.50 0.00 39,921.961.000000

Base 30.694200 0.00 19.50 0.00 39,921.96

46625H100 Total

42.00 0.000.00111,500.000 Local 3,446,909.01

Base 0.00 42.00 0.00 3,446,909.01

ADR46626D108 23 Nov 2011 29 Nov 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCMMC NORILSK NICKEL JSC ADR

10,572.000 NHIL Local 16.740000 0.00 158.58 0.00 177,133.861.000000

Base 16.740000 0.00 158.58 0.00 177,133.86
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22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHIL Local 16.200000 0.00 0.00 0.00 183,060.001.000000

Base 16.200000 0.00 0.00 0.00 183,060.00

46626D108 Total

158.58 0.000.0021,872.000 Local 360,193.86

Base 0.00 158.58 0.00 360,193.86

COMMON STOCK46629U107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JMP GROUP INC

300.000 NHIH Local 6.571700 0.00 3.00 0.00 1,974.511.000000

Base 6.571700 0.00 3.00 0.00 1,974.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 6.554100 0.00 11.00 0.00 7,220.511.000000

Base 6.554100 0.00 11.00 0.00 7,220.51

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 5.767300 0.00 17.00 0.00 19,625.821.000000

Base 5.767300 0.00 17.00 0.00 19,625.82

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 6.520000 0.00 0.00 0.00 22,168.001.000000

Base 6.520000 0.00 0.00 0.00 22,168.00

46629U107 Total

31.00 0.000.008,200.000 Local 50,988.84

Base 0.00 31.00 0.00 50,988.84

DEPOSITORY RECEIPT46630Q202 23 Nov 2011 28 Nov 2011 USD/CEDNATEXIS BLEICHROEDER INCVTB BANK OJSC GDR REG S

29,435.000 NHIL Local 4.008800 0.00 59.00 0.00 118,058.031.000000

Base 4.008800 0.00 59.00 0.00 118,058.03
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COMMON STOCK466313103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJABIL CIRCUIT INC

800.000 NHDG Local 17.790000 0.00 0.00 0.00 14,232.001.000000

Base 17.790000 0.00 0.00 0.00 14,232.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 20.280000 0.00 7.50 0.00 10,147.501.000000

Base 20.280000 0.00 7.50 0.00 10,147.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHIH Local 20.690000 0.00 0.00 0.00 35,173.001.000000

Base 20.690000 0.00 0.00 0.00 35,173.00

466313103 Total

7.50 0.000.003,000.000 Local 59,552.50

Base 0.00 7.50 0.00 59,552.50

COMMON STOCK USD.01466367109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCJACK IN THE BOX INC

4,100.000 NHIH Local 20.525000 0.00 41.00 0.00 84,193.501.000000

Base 20.525000 0.00 41.00 0.00 84,193.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,900.000 NHDG Local 19.062700 0.00 49.50 0.00 188,770.231.000000

Base 19.062700 0.00 49.50 0.00 188,770.23

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHHZ Local 20.550000 0.00 0.00 0.00 203,445.001.000000

Base 20.550000 0.00 0.00 0.00 203,445.00

466367109 Total

90.50 0.000.0023,900.000 Local 476,408.73

Base 0.00 90.50 0.00 476,408.73
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467998910 28 Oct 2011 28 Oct 2011 USD/BOSCAPITAL CALLJK + B CAPITAL IV LP

48,779.000 NHEL Local 1.000000 0.00 0.00 0.00 48,779.001.000000

Base 1.000000 0.00 0.00 0.00 48,779.00

COMMON STOCK USD1.469814107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJACOBS ENGINEERING GROUP INC

2,300.000 NHDG Local 32.290000 0.00 0.00 0.00 74,267.001.000000

Base 32.290000 0.00 0.00 0.00 74,267.00

13 Oct 2011 18 Oct 2011 USD/DTC 0.04LOOP CAPITAL MARKETS

46,100.000 NHDZ Local 36.832900 0.00 1,844.00 0.00 1,699,840.691.000000

Base 36.832900 0.00 1,844.00 0.00 1,699,840.69

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 38.140000 0.00 0.00 0.00 41,954.001.000000

Base 38.140000 0.00 0.00 0.00 41,954.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHDZ Local 42.461300 0.00 16.00 0.00 33,985.041.000000

Base 42.461300 0.00 16.00 0.00 33,985.04

469814107 Total

1,860.00 0.000.0050,300.000 Local 1,850,046.73

Base 0.00 1,860.00 0.00 1,850,046.73

COMMON STOCK NPV47009M103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JAGUAR MINING INC

7,500.000 NHIH Local 7.848200 0.00 75.00 0.00 58,936.501.000000

Base 7.848200 0.00 75.00 0.00 58,936.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,400.000 NHDG Local 4.380300 0.00 97.00 0.00 85,074.821.000000

Base 4.380300 0.00 97.00 0.00 85,074.82
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,400.000 NHHZ Local 4.830000 0.00 0.00 0.00 93,702.001.000000

Base 4.830000 0.00 0.00 0.00 93,702.00

47009M103 Total

172.00 0.000.0046,300.000 Local 237,713.32

Base 0.00 172.00 0.00 237,713.32

COMMON STOCK47012E106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JAKKS PACIFIC INC

2,000.000 NHIH Local 19.340900 0.00 20.00 0.00 38,701.801.000000

Base 19.340900 0.00 20.00 0.00 38,701.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 19.277500 0.00 4.00 0.00 7,715.001.000000

Base 19.277500 0.00 4.00 0.00 7,715.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 17.071700 0.00 31.00 0.00 105,875.541.000000

Base 17.071700 0.00 31.00 0.00 105,875.54

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 18.100000 0.00 0.00 0.00 112,220.001.000000

Base 18.100000 0.00 0.00 0.00 112,220.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 14.236700 0.00 9.00 0.00 8,551.021.000000

Base 14.236700 0.00 9.00 0.00 8,551.02

47012E106 Total

64.00 0.000.0015,400.000 Local 273,063.36

Base 0.00 64.00 0.00 273,063.36
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COMMON STOCK47023A101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JAMBA INC

5,100.000 NHIH Local 1.594700 0.00 51.00 0.00 8,183.971.000000

Base 1.594700 0.00 51.00 0.00 8,183.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 1.595000 0.00 3.00 0.00 481.501.000000

Base 1.595000 0.00 3.00 0.00 481.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 1.586000 0.00 5.00 0.00 798.001.000000

Base 1.586000 0.00 5.00 0.00 798.00

47023A101 Total

59.00 0.000.005,900.000 Local 9,463.47

Base 0.00 59.00 0.00 9,463.47

COMMON STOCK USD.01470355207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COJAMES RIVER COAL CO

3,200.000 NHIH Local 8.121900 0.00 32.00 0.00 26,022.081.000000

Base 8.121900 0.00 32.00 0.00 26,022.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,200.000 NHDG Local 6.143700 0.00 41.00 0.00 50,419.341.000000

Base 6.143700 0.00 41.00 0.00 50,419.34

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHHZ Local 8.000000 0.00 0.00 0.00 65,600.001.000000

Base 8.000000 0.00 0.00 0.00 65,600.00

470355207 Total

73.00 0.000.0019,600.000 Local 142,041.42

Base 0.00 73.00 0.00 142,041.42
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COMMON STOCK USD.0147102X105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJANUS CAPITAL GROUP INC

2,600.000 NHDG Local 6.000000 0.00 0.00 0.00 15,600.001.000000

Base 6.000000 0.00 0.00 0.00 15,600.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIH Local 6.320000 0.00 0.00 0.00 10,112.001.000000

Base 6.320000 0.00 0.00 0.00 10,112.00

47102X105 Total

0.00 0.000.004,200.000 Local 25,712.00

Base 0.00 0.00 0.00 25,712.00

COMMON STOCK USD.01471109108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJARDEN CORP

1,400.000 NHDG Local 28.260000 0.00 0.00 0.00 39,564.001.000000

Base 28.260000 0.00 0.00 0.00 39,564.00

COMMON STOCK472147107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JAZZ PHARMACEUTICALS INC

1,900.000 NHIH Local 39.207400 0.00 19.00 0.00 74,513.061.000000

Base 39.207400 0.00 19.00 0.00 74,513.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 39.125000 0.00 1.00 0.00 3,913.501.000000

Base 39.125000 0.00 1.00 0.00 3,913.50

472147107 Total

20.00 0.000.002,000.000 Local 78,426.56

Base 0.00 20.00 0.00 78,426.56

COMMON STOCK472319102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJEFFERIES GROUP INC

2,600.000 NHDG Local 12.410000 0.00 0.00 0.00 32,266.001.000000

Base 12.410000 0.00 0.00 0.00 32,266.00
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COMMON STOCK USD.01477143101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCJETBLUE AIRWAYS CORP

22,000.000 NHIH Local 3.895000 0.00 220.00 0.00 85,910.001.000000

Base 3.895000 0.00 220.00 0.00 85,910.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

56,600.000 NHDG Local 3.613600 0.00 283.00 0.00 204,812.761.000000

Base 3.613600 0.00 283.00 0.00 204,812.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

56,600.000 NHHZ Local 4.000000 0.00 0.00 0.00 226,400.001.000000

Base 4.000000 0.00 0.00 0.00 226,400.00

477143101 Total

503.00 0.000.00135,200.000 Local 517,122.76

Base 0.00 503.00 0.00 517,122.76

COMMON STOCK USD.01477839104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JOHN BEAN TECHNOLOGIES CORP

400.000 NHIH Local 16.296900 0.00 4.00 0.00 6,522.761.000000

Base 16.296900 0.00 4.00 0.00 6,522.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 16.279100 0.00 22.00 0.00 35,836.021.000000

Base 16.279100 0.00 22.00 0.00 35,836.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 13.622000 0.00 2.50 0.00 6,813.501.000000

Base 13.622000 0.00 2.50 0.00 6,813.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHZ Local 15.170000 0.00 0.00 0.00 7,585.001.000000

Base 15.170000 0.00 0.00 0.00 7,585.00
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477839104 Total

28.50 0.000.003,600.000 Local 56,757.28

Base 0.00 28.50 0.00 56,757.28

COMMON STOCK USD1.478160104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJOHNSON + JOHNSON

41,000.000 NHDG Local 63.710000 0.00 0.00 0.00 2,612,110.001.000000

Base 63.710000 0.00 0.00 0.00 2,612,110.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 63.640000 0.00 12.00 0.00 50,924.001.000000

Base 63.640000 0.00 12.00 0.00 50,924.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,700.000 NHIH Local 64.910000 0.00 0.00 0.00 1,538,367.001.000000

Base 64.910000 0.00 0.00 0.00 1,538,367.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 63.540000 0.00 4.50 0.00 19,066.501.000000

Base 63.540000 0.00 4.50 0.00 19,066.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHHY Local 63.507800 0.00 10.50 0.00 44,465.961.000000

Base 63.507800 0.00 10.50 0.00 44,465.96

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,280.000 NHDM Local 64.634800 0.00 19.20 0.00 82,751.741.000000

Base 64.634800 0.00 19.20 0.00 82,751.74

478160104 Total

46.20 0.000.0067,780.000 Local 4,347,685.20

Base 0.00 46.20 0.00 4,347,685.20
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COMMON STOCK478366107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJOHNSON CONTROLS INC

9,800.000 NHDG Local 26.370000 0.00 0.00 0.00 258,426.001.000000

Base 26.370000 0.00 0.00 0.00 258,426.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 32.300000 0.00 7.50 0.00 16,157.501.000000

Base 32.300000 0.00 7.50 0.00 16,157.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHIH Local 31.720000 0.00 0.00 0.00 183,976.001.000000

Base 31.720000 0.00 0.00 0.00 183,976.00

478366107 Total

7.50 0.000.0016,100.000 Local 458,559.50

Base 0.00 7.50 0.00 458,559.50

COMMON STOCK USD.05479167108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JOHNSON OUTDOORS INC A

100.000 NHIH Local 15.365000 0.00 1.00 0.00 1,537.501.000000

Base 15.365000 0.00 1.00 0.00 1,537.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 15.393300 0.00 3.00 0.00 4,620.991.000000

Base 15.393300 0.00 3.00 0.00 4,620.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 14.737800 0.00 5.00 0.00 14,742.801.000000

Base 14.737800 0.00 5.00 0.00 14,742.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 16.750000 0.00 0.00 0.00 16,750.001.000000

Base 16.750000 0.00 0.00 0.00 16,750.00
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479167108 Total

9.00 0.000.002,400.000 Local 37,651.29

Base 0.00 9.00 0.00 37,651.29

COMMON STOCK USD.0148020T101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JONES GROUP INC/THE

700.000 NHIH Local 11.560000 0.00 7.00 0.00 8,099.001.000000

Base 11.560000 0.00 7.00 0.00 8,099.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 11.583000 0.00 5.00 0.00 5,796.501.000000

Base 11.583000 0.00 5.00 0.00 5,796.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,600.000 NHIH Local 11.570400 0.00 66.00 0.00 76,430.641.000000

Base 11.570400 0.00 66.00 0.00 76,430.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,100.000 NHDG Local 8.364300 0.00 100.50 0.00 168,222.931.000000

Base 8.364300 0.00 100.50 0.00 168,222.93

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,100.000 NHHZ Local 9.690000 0.00 0.00 0.00 194,769.001.000000

Base 9.690000 0.00 0.00 0.00 194,769.00

48020T101 Total

178.50 0.000.0048,000.000 Local 453,318.07

Base 0.00 178.50 0.00 453,318.07

COMMON STOCK USD.01480838101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JOS A BANK CLOTHIERS INC

400.000 NHIH Local 53.743300 0.00 4.00 0.00 21,501.321.000000

Base 53.743300 0.00 4.00 0.00 21,501.32
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 53.972300 0.00 21.00 0.00 113,362.831.000000

Base 53.972300 0.00 21.00 0.00 113,362.83

480838101 Total

25.00 0.000.002,500.000 Local 134,864.15

Base 0.00 25.00 0.00 134,864.15

COMMON STOCK USD.01481130102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JOURNAL COMMUNICATIONS INC A

1,900.000 NHIH Local 4.268400 0.00 19.00 0.00 8,128.961.000000

Base 4.268400 0.00 19.00 0.00 8,128.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,000.000 NHIH Local 4.250500 0.00 20.00 0.00 8,521.001.000000

Base 4.250500 0.00 20.00 0.00 8,521.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,693.000 NHDG Local 2.962900 0.00 48.47 0.00 28,767.861.000000

Base 2.962900 0.00 48.47 0.00 28,767.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,693.000 NHHZ Local 3.380000 0.00 0.00 0.00 32,762.341.000000

Base 3.380000 0.00 0.00 0.00 32,762.34

481130102 Total

87.47 0.000.0023,286.000 Local 78,180.16

Base 0.00 87.47 0.00 78,180.16

COMMON STOCK USD1.481165108 26 Oct 2011 31 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSJOY GLOBAL INC

650.000 NHEY Local 86.311600 0.00 13.00 0.00 56,115.541.000000

Base 86.311600 0.00 13.00 0.00 56,115.54
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02 Nov 2011 07 Nov 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

600.000 NHEY Local 86.933000 0.00 12.00 0.00 52,171.801.000000

Base 86.933000 0.00 12.00 0.00 52,171.80

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 84.890000 0.00 0.00 0.00 101,868.001.000000

Base 84.890000 0.00 0.00 0.00 101,868.00

481165108 Total

25.00 0.000.002,450.000 Local 210,155.34

Base 0.00 25.00 0.00 210,155.34

GDR48122U204 23 Nov 2011 28 Nov 2011 USD/CED 0.01NATEXIS BLEICHROEDER INCSISTEMA JSFC REG S SPONS GDR

4,354.000 NHIL Local 17.246801 0.00 37.55 0.00 75,130.121.000000

Base 17.246801 0.00 37.55 0.00 75,130.12

22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASH

2,700.000 NHIL Local 16.080000 0.00 0.00 0.00 43,416.001.000000

Base 16.080000 0.00 0.00 0.00 43,416.00

48122U204 Total

37.55 0.000.007,054.000 Local 118,546.12

Base 0.00 37.55 0.00 118,546.12

COMMON STOCK USD.0148123V102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.J2 GLOBAL INC

315.000 NHIH Local 29.157500 0.00 3.15 0.00 9,187.761.000000

Base 29.157500 0.00 3.15 0.00 9,187.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,785.000 NHIH Local 29.448901 0.00 37.85 0.00 111,501.941.000000

Base 29.448901 0.00 37.85 0.00 111,501.94
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06 Dec 2011 09 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

1,610.000 NHHO Local 27.115400 0.00 48.30 0.00 43,704.091.000000

Base 27.115400 0.00 48.30 0.00 43,704.09

48123V102 Total

89.30 0.000.005,710.000 Local 164,393.79

Base 0.00 89.30 0.00 164,393.79

EXP 29SEP1448125D183 03 Oct 2011 07 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES INC.JPMORGAN CHASE BANK

34,938.000 NHHP Local 12.746500 0.00 0.00 0.00 445,337.221.000000

Base 12.746500 0.00 0.00 0.00 445,337.22

04 Oct 2011 11 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES INC.

37,908.000 NHHP Local 12.770000 0.00 0.00 0.00 484,085.161.000000

Base 12.770000 0.00 0.00 0.00 484,085.16

04 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES INC.

30,921.000 NHHP Local 13.950600 0.00 0.00 0.00 431,366.501.000000

Base 13.950600 0.00 0.00 0.00 431,366.50

04 Nov 2011 CANCEL USD/DTCJ.P. MORGAN SECURITIES INC.

-30,921.000 NHHP Local 13.950600 0.00 0.00 0.00 -431,366.501.000000

Base 13.950600 0.00 0.00 0.00 -431,366.50

09 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES INC.

34,022.000 NHHP Local 13.762800 0.00 0.00 0.00 468,237.981.000000

Base 13.762800 0.00 0.00 0.00 468,237.98

09 Nov 2011 CANCEL USD/DTCJ.P. MORGAN SECURITIES INC.

-34,022.000 NHHP Local 13.762800 0.00 0.00 0.00 -468,237.981.000000

Base 13.762800 0.00 0.00 0.00 -468,237.98
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09 Nov 2011 15 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES INC.

37,706.000 NHHP Local 13.762800 0.00 0.00 0.00 518,940.141.000000

Base 13.762800 0.00 0.00 0.00 518,940.14

04 Nov 2011 17 Nov 2011 USD/DTC3 J.P. MORGAN SECURITIES INC.

32,800.000 NHHP Local 13.950600 0.00 0.00 0.00 457,579.681.000000

Base 13.950600 0.00 0.00 0.00 457,579.68

48125D183 Total

0.00 0.000.00143,352.000 Local 1,905,942.20

Base 0.00 0.00 0.00 1,905,942.20

COMMON STOCK48203R104 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.JUNIPER NETWORKS INC

800.000 NHEU Local 23.587500 0.00 12.00 0.00 18,882.001.000000

Base 23.587500 0.00 12.00 0.00 18,882.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHIH Local 24.760000 0.00 0.00 0.00 113,896.001.000000

Base 24.760000 0.00 0.00 0.00 113,896.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,710.000 NHDM Local 22.642300 0.00 25.65 0.00 38,743.981.000000

Base 22.642300 0.00 25.65 0.00 38,743.98

48203R104 Total

37.65 0.000.007,110.000 Local 171,521.98

Base 0.00 37.65 0.00 171,521.98

COMMON STOCK USD.0148238T109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKAR AUCTION SERVICES INC

1,430.000 NHDG Local 12.110000 0.00 0.00 0.00 17,317.301.000000

Base 12.110000 0.00 0.00 0.00 17,317.30
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ADR48241A105 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCKB FINANCIAL GROUP INC ADR

5,500.000 NHIL Local 32.858000 0.00 74.25 0.00 180,793.251.000000

Base 32.858000 0.00 74.25 0.00 180,793.25

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHIL Local 32.140000 0.00 0.00 0.00 318,186.001.000000

Base 32.140000 0.00 0.00 0.00 318,186.00

48241A105 Total

74.25 0.000.0015,400.000 Local 498,979.25

Base 0.00 74.25 0.00 498,979.25

COMMON STOCK USD.01482423100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KBW INC

1,000.000 NHIH Local 13.761000 0.00 10.00 0.00 13,771.001.000000

Base 13.761000 0.00 10.00 0.00 13,771.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 13.685000 0.00 1.00 0.00 1,369.501.000000

Base 13.685000 0.00 1.00 0.00 1,369.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 13.708300 0.00 21.00 0.00 28,808.431.000000

Base 13.708300 0.00 21.00 0.00 28,808.43

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,100.000 NHDG Local 13.792700 0.00 40.50 0.00 111,761.371.000000

Base 13.792700 0.00 40.50 0.00 111,761.37

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,100.000 NHHZ Local 14.370000 0.00 0.00 0.00 116,397.001.000000

Base 14.370000 0.00 0.00 0.00 116,397.00
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482423100 Total

72.50 0.000.0019,400.000 Local 272,107.30

Base 0.00 72.50 0.00 272,107.30

COMMON STOCK48242W106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKBR INC

2,600.000 NHDG Local 23.630000 0.00 0.00 0.00 61,438.001.000000

Base 23.630000 0.00 0.00 0.00 61,438.00

COMMON STOCK482470200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCKIT DIGITAL INC

3,400.000 NHIH Local 12.120000 0.00 34.00 0.00 41,242.001.000000

Base 12.120000 0.00 34.00 0.00 41,242.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 7.650000 0.00 44.00 0.00 67,364.001.000000

Base 7.650000 0.00 44.00 0.00 67,364.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHZ Local 8.520000 0.00 0.00 0.00 74,976.001.000000

Base 8.520000 0.00 0.00 0.00 74,976.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHZ Local 8.508200 0.00 16.50 0.00 9,375.521.000000

Base 8.508200 0.00 16.50 0.00 9,375.52

482470200 Total

94.50 0.000.0022,100.000 Local 192,957.52

Base 0.00 94.50 0.00 192,957.52

COMMON STOCK482480100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKLA TENCOR CORPORATION

700.000 NHDG Local 38.280000 0.00 0.00 0.00 26,796.001.000000

Base 38.280000 0.00 0.00 0.00 26,796.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 47.800000 0.00 0.00 0.00 66,920.001.000000

Base 47.800000 0.00 0.00 0.00 66,920.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

2,400.000 NHEY Local 46.544000 0.00 48.00 0.00 111,753.601.000000

Base 46.544000 0.00 48.00 0.00 111,753.60

482480100 Total

48.00 0.000.004,500.000 Local 205,469.60

Base 0.00 48.00 0.00 205,469.60

COMMON STOCK USD.01482564101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KMG CHEMICALS INC

100.000 NHIH Local 15.170000 0.00 1.00 0.00 1,518.001.000000

Base 15.170000 0.00 1.00 0.00 1,518.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 15.245000 0.00 6.00 0.00 9,153.001.000000

Base 15.245000 0.00 6.00 0.00 9,153.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 12.990000 0.00 2.00 0.00 5,198.001.000000

Base 12.990000 0.00 2.00 0.00 5,198.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHZ Local 14.160000 0.00 0.00 0.00 5,664.001.000000

Base 14.160000 0.00 0.00 0.00 5,664.00

482564101 Total

9.00 0.000.001,500.000 Local 21,533.00

Base 0.00 9.00 0.00 21,533.00
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COMMON STOCK USD.01482686102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.K SWISS INC A

328.000 NHIH Local 2.883000 0.00 3.28 0.00 948.901.000000

Base 2.883000 0.00 3.28 0.00 948.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,072.000 NHIH Local 2.886100 0.00 20.72 0.00 6,000.721.000000

Base 2.886100 0.00 20.72 0.00 6,000.72

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,800.000 NHDG Local 4.135000 0.00 29.00 0.00 24,012.001.000000

Base 4.135000 0.00 29.00 0.00 24,012.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHZ Local 4.440000 0.00 0.00 0.00 25,752.001.000000

Base 4.440000 0.00 0.00 0.00 25,752.00

482686102 Total

53.00 0.000.0014,000.000 Local 56,713.62

Base 0.00 53.00 0.00 56,713.62

COMMON STOCK USD.01482738101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KVH INDUSTRIES INC

1,300.000 NHIH Local 8.154500 0.00 13.00 0.00 10,613.851.000000

Base 8.154500 0.00 13.00 0.00 10,613.85

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 7.902900 0.00 15.50 0.00 24,514.491.000000

Base 7.902900 0.00 15.50 0.00 24,514.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 7.580000 0.00 0.00 0.00 23,498.001.000000

Base 7.580000 0.00 0.00 0.00 23,498.00
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482738101 Total

28.50 0.000.007,500.000 Local 58,626.34

Base 0.00 28.50 0.00 58,626.34

COMMON STOCK48273U102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.K12 INC

1,600.000 NHIH Local 31.263100 0.00 16.00 0.00 50,036.961.000000

Base 31.263100 0.00 16.00 0.00 50,036.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 31.430000 0.00 5.00 0.00 15,720.001.000000

Base 31.430000 0.00 5.00 0.00 15,720.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 31.220000 0.00 2.00 0.00 6,246.001.000000

Base 31.220000 0.00 2.00 0.00 6,246.00

48273U102 Total

23.00 0.000.002,300.000 Local 72,002.96

Base 0.00 23.00 0.00 72,002.96

COMMON STOCK USD.01482740206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KV PHARMACEUTICAL CO CL A

2,500.000 NHIH Local 1.394800 0.00 25.00 0.00 3,512.001.000000

Base 1.394800 0.00 25.00 0.00 3,512.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 1.385000 0.00 8.00 0.00 1,116.001.000000

Base 1.385000 0.00 8.00 0.00 1,116.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 1.396100 0.00 14.00 0.00 1,968.541.000000

Base 1.396100 0.00 14.00 0.00 1,968.54



Prepared by State StreetPage 1190

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

8,100.000 NHHZ Local 1.265800 0.00 121.50 0.00 10,374.481.000000

Base 1.265800 0.00 121.50 0.00 10,374.48

482740206 Total

168.50 0.000.0012,800.000 Local 16,971.02

Base 0.00 168.50 0.00 16,971.02

COMMON STOCK USD.0148282T104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKADANT INC

1,100.000 NHIH Local 22.013200 0.00 11.00 0.00 24,225.521.000000

Base 22.013200 0.00 11.00 0.00 24,225.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 17.274900 0.00 10.00 0.00 34,559.801.000000

Base 17.274900 0.00 10.00 0.00 34,559.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 17.780000 0.00 0.00 0.00 35,560.001.000000

Base 17.780000 0.00 0.00 0.00 35,560.00

48282T104 Total

21.00 0.000.005,100.000 Local 94,345.32

Base 0.00 21.00 0.00 94,345.32

COMMON STOCK USD.01483007704 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KAISER ALUMINUM CORP

600.000 NHIH Local 46.360000 0.00 6.00 0.00 27,822.001.000000

Base 46.360000 0.00 6.00 0.00 27,822.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 46.343300 0.00 9.00 0.00 41,717.971.000000

Base 46.343300 0.00 9.00 0.00 41,717.97
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 42.973100 0.00 10.50 0.00 90,254.011.000000

Base 42.973100 0.00 10.50 0.00 90,254.01

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 46.250000 0.00 0.00 0.00 97,125.001.000000

Base 46.250000 0.00 0.00 0.00 97,125.00

483007704 Total

25.50 0.000.005,700.000 Local 256,918.98

Base 0.00 25.50 0.00 256,918.98

COMMON STOCK USD1.483548103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KAMAN CORP

400.000 NHIH Local 32.768800 0.00 4.00 0.00 13,111.521.000000

Base 32.768800 0.00 4.00 0.00 13,111.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 32.804900 0.00 19.00 0.00 62,348.311.000000

Base 32.804900 0.00 19.00 0.00 62,348.31

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 26.634600 0.00 13.50 0.00 71,926.921.000000

Base 26.634600 0.00 13.50 0.00 71,926.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 29.620000 0.00 0.00 0.00 79,974.001.000000

Base 29.620000 0.00 0.00 0.00 79,974.00

483548103 Total

36.50 0.000.007,700.000 Local 227,360.75

Base 0.00 36.50 0.00 227,360.75
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COMMON STOCK484836101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KANSAS CITY LIFE INS CO

400.000 NHIH Local 33.125000 0.00 4.00 0.00 13,254.001.000000

Base 33.125000 0.00 4.00 0.00 13,254.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 30.895200 0.00 4.50 0.00 27,810.181.000000

Base 30.895200 0.00 4.50 0.00 27,810.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 31.140000 0.00 0.00 0.00 28,026.001.000000

Base 31.140000 0.00 0.00 0.00 28,026.00

484836101 Total

8.50 0.000.002,200.000 Local 69,090.18

Base 0.00 8.50 0.00 69,090.18

COMMON STOCK USD.01485170302 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKANSAS CITY SOUTHERN

500.000 NHDG Local 49.960000 0.00 0.00 0.00 24,980.001.000000

Base 49.960000 0.00 0.00 0.00 24,980.00

COMMON STOCK48562P103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KAPSTONE PAPER AND PACKAGING

2,400.000 NHIH Local 17.488500 0.00 24.00 0.00 41,996.401.000000

Base 17.488500 0.00 24.00 0.00 41,996.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 17.299500 0.00 11.00 0.00 19,040.451.000000

Base 17.299500 0.00 11.00 0.00 19,040.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 13.340500 0.00 44.00 0.00 117,440.401.000000

Base 13.340500 0.00 44.00 0.00 117,440.40
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHZ Local 15.300000 0.00 0.00 0.00 134,640.001.000000

Base 15.300000 0.00 0.00 0.00 134,640.00

48562P103 Total

79.00 0.000.0021,100.000 Local 313,117.25

Base 0.00 79.00 0.00 313,117.25

COMMON STOCK USD.1486587108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KAYDON CORP

93.000 NHIH Local 30.490000 0.00 0.93 0.00 2,836.501.000000

Base 30.490000 0.00 0.93 0.00 2,836.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 30.545000 0.00 3.00 0.00 9,166.501.000000

Base 30.545000 0.00 3.00 0.00 9,166.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,507.000 NHIH Local 30.527200 0.00 25.07 0.00 76,556.761.000000

Base 30.527200 0.00 25.07 0.00 76,556.76

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,300.000 NHDG Local 27.391400 0.00 36.50 0.00 199,993.721.000000

Base 27.391400 0.00 36.50 0.00 199,993.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,300.000 NHHZ Local 30.090000 0.00 0.00 0.00 219,657.001.000000

Base 30.090000 0.00 0.00 0.00 219,657.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 29.040000 0.00 3.00 0.00 5,811.001.000000

Base 29.040000 0.00 3.00 0.00 5,811.00
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486587108 Total

68.50 0.000.0017,700.000 Local 514,021.48

Base 0.00 68.50 0.00 514,021.48

COMMON STOCK USD1.48666K109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KB HOME

4,000.000 NHIH Local 7.543600 0.00 40.00 0.00 30,214.401.000000

Base 7.543600 0.00 40.00 0.00 30,214.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,900.000 NHIH Local 7.450900 0.00 29.00 0.00 21,636.611.000000

Base 7.450900 0.00 29.00 0.00 21,636.61

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,700.000 NHDG Local 5.310400 0.00 88.50 0.00 94,082.581.000000

Base 5.310400 0.00 88.50 0.00 94,082.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,700.000 NHHZ Local 6.470000 0.00 0.00 0.00 114,519.001.000000

Base 6.470000 0.00 0.00 0.00 114,519.00

48666K109 Total

157.50 0.000.0042,300.000 Local 260,452.59

Base 0.00 157.50 0.00 260,452.59

COMMON STOCK USD.1487169104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KEARNY FINANCIAL CORP

1,200.000 NHIH Local 9.792200 0.00 12.00 0.00 11,762.641.000000

Base 9.792200 0.00 12.00 0.00 11,762.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 8.861900 0.00 15.00 0.00 26,600.701.000000

Base 8.861900 0.00 15.00 0.00 26,600.70
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 9.080000 0.00 0.00 0.00 27,240.001.000000

Base 9.080000 0.00 0.00 0.00 27,240.00

487169104 Total

27.00 0.000.007,200.000 Local 65,603.34

Base 0.00 27.00 0.00 65,603.34

COMMON STOCK USD.25487836108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKELLOGG CO

300.000 NHDG Local 53.190000 0.00 0.00 0.00 15,957.001.000000

Base 53.190000 0.00 0.00 0.00 15,957.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHEU Local 49.837500 0.00 6.00 0.00 19,941.001.000000

Base 49.837500 0.00 6.00 0.00 19,941.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHIH Local 49.650000 0.00 0.00 0.00 104,265.001.000000

Base 49.650000 0.00 0.00 0.00 104,265.00

487836108 Total

6.00 0.000.002,800.000 Local 140,163.00

Base 0.00 6.00 0.00 140,163.00

COMMON STOCK USD1.488152208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKELLY SERVICES INC  A

2,400.000 NHIH Local 15.503200 0.00 24.00 0.00 37,231.681.000000

Base 15.503200 0.00 24.00 0.00 37,231.68

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 11.701700 0.00 29.50 0.00 69,069.531.000000

Base 11.701700 0.00 29.50 0.00 69,069.53
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 13.780000 0.00 0.00 0.00 81,302.001.000000

Base 13.780000 0.00 0.00 0.00 81,302.00

488152208 Total

53.50 0.000.0014,200.000 Local 187,603.21

Base 0.00 53.50 0.00 187,603.21

COMMON STOCK USD.01488360207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKEMET CORP

3,900.000 NHIH Local 10.352500 0.00 39.00 0.00 40,413.751.000000

Base 10.352500 0.00 39.00 0.00 40,413.75

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,400.000 NHDG Local 6.758200 0.00 47.00 0.00 63,574.081.000000

Base 6.758200 0.00 47.00 0.00 63,574.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,400.000 NHHZ Local 7.440000 0.00 0.00 0.00 69,936.001.000000

Base 7.440000 0.00 0.00 0.00 69,936.00

488360207 Total

86.00 0.000.0022,700.000 Local 173,923.83

Base 0.00 86.00 0.00 173,923.83

COMMON STOCK USD.1488401100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKEMPER CORP

800.000 NHDG Local 23.960000 0.00 0.00 0.00 19,168.001.000000

Base 23.960000 0.00 0.00 0.00 19,168.00

COMMON STOCK USD.01488879107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKENEXA CORP

2,400.000 NHIH Local 25.886800 0.00 24.00 0.00 62,152.321.000000

Base 25.886800 0.00 24.00 0.00 62,152.32
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COMMON STOCK489170100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKENNAMETAL INC

1,300.000 NHDG Local 32.740000 0.00 0.00 0.00 42,562.001.000000

Base 32.740000 0.00 0.00 0.00 42,562.00

COMMON STOCK489398107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KENNEDY WILSON HOLDINGS INC

200.000 NHIH Local 10.595000 0.00 2.00 0.00 2,121.001.000000

Base 10.595000 0.00 2.00 0.00 2,121.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 10.622100 0.00 19.00 0.00 20,200.991.000000

Base 10.622100 0.00 19.00 0.00 20,200.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,300.000 NHDG Local 10.520000 0.00 26.50 0.00 55,782.501.000000

Base 10.520000 0.00 26.50 0.00 55,782.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHZ Local 10.750000 0.00 0.00 0.00 56,975.001.000000

Base 10.750000 0.00 0.00 0.00 56,975.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHHZ Local 10.845400 0.00 21.00 0.00 15,204.561.000000

Base 10.845400 0.00 21.00 0.00 15,204.56

489398107 Total

68.50 0.000.0014,100.000 Local 150,284.05

Base 0.00 68.50 0.00 150,284.05

COMMON STOCK490057106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KENSEY NASH CORP

800.000 NHIH Local 25.085000 0.00 8.00 0.00 20,076.001.000000

Base 25.085000 0.00 8.00 0.00 20,076.00
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COMMON STOCK492515101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KERYX BIOPHARMACEUTICALS

3,500.000 NHIH Local 2.982200 0.00 35.00 0.00 10,472.701.000000

Base 2.982200 0.00 35.00 0.00 10,472.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,700.000 NHIH Local 2.973900 0.00 27.00 0.00 8,056.531.000000

Base 2.973900 0.00 27.00 0.00 8,056.53

492515101 Total

62.00 0.000.006,200.000 Local 18,529.23

Base 0.00 62.00 0.00 18,529.23

COMMON STOCK USD.1492914106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKEY ENERGY SERVICES INC

11,100.000 NHIH Local 14.809800 0.00 111.00 0.00 164,499.781.000000

Base 14.809800 0.00 111.00 0.00 164,499.78

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 8.728000 0.00 15.00 0.00 26,199.001.000000

Base 8.728000 0.00 15.00 0.00 26,199.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 10.350000 0.00 0.00 0.00 31,050.001.000000

Base 10.350000 0.00 0.00 0.00 31,050.00

492914106 Total

126.00 0.000.0017,100.000 Local 221,748.78

Base 0.00 126.00 0.00 221,748.78

COMMON STOCK USD1.493267108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKEYCORP

16,200.000 NHDG Local 5.930000 0.00 0.00 0.00 96,066.001.000000

Base 5.930000 0.00 0.00 0.00 96,066.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHIH Local 7.220000 0.00 0.00 0.00 59,204.001.000000

Base 7.220000 0.00 0.00 0.00 59,204.00

493267108 Total

0.00 0.000.0024,400.000 Local 155,270.00

Base 0.00 0.00 0.00 155,270.00

COMMON STOCK493308100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KEYNOTE SYSTEMS INC

900.000 NHIH Local 21.226100 0.00 9.00 0.00 19,112.491.000000

Base 21.226100 0.00 9.00 0.00 19,112.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 20.840000 0.00 3.00 0.00 6,255.001.000000

Base 20.840000 0.00 3.00 0.00 6,255.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 21.130000 0.00 1.00 0.00 2,114.001.000000

Base 21.130000 0.00 1.00 0.00 2,114.00

493308100 Total

13.00 0.000.001,300.000 Local 27,481.49

Base 0.00 13.00 0.00 27,481.49

COMMON STOCK493723100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KEYW HOLDING CORP/THE

200.000 NHIH Local 7.167500 0.00 2.00 0.00 1,435.501.000000

Base 7.167500 0.00 2.00 0.00 1,435.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 7.455300 0.00 15.00 0.00 11,197.951.000000

Base 7.455300 0.00 15.00 0.00 11,197.95
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 7.105000 0.00 20.00 0.00 28,440.001.000000

Base 7.105000 0.00 20.00 0.00 28,440.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 7.820000 0.00 0.00 0.00 31,280.001.000000

Base 7.820000 0.00 0.00 0.00 31,280.00

493723100 Total

37.00 0.000.009,700.000 Local 72,353.45

Base 0.00 37.00 0.00 72,353.45

COMMON STOCK USD.01493732101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KFORCE INC

1,384.000 NHIH Local 11.958497 0.00 13.84 0.00 16,564.401.000000

Base 11.958497 0.00 13.84 0.00 16,564.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 11.884200 0.00 6.00 0.00 7,136.521.000000

Base 11.884200 0.00 6.00 0.00 7,136.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,016.000 NHIH Local 11.811102 0.00 10.16 0.00 12,010.241.000000

Base 11.811102 0.00 10.16 0.00 12,010.24

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 9.875600 0.00 4.50 0.00 8,892.541.000000

Base 9.875600 0.00 4.50 0.00 8,892.54

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 11.430000 0.00 0.00 0.00 10,287.001.000000

Base 11.430000 0.00 0.00 0.00 10,287.00
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493732101 Total

34.50 0.000.004,800.000 Local 54,890.70

Base 0.00 34.50 0.00 54,890.70

COMMON STOCK USD.05494274103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KIMBALL INTERNATIONAL B

100.000 NHIH Local 5.925000 0.00 1.00 0.00 593.501.000000

Base 5.925000 0.00 1.00 0.00 593.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 5.930000 0.00 5.00 0.00 2,970.001.000000

Base 5.930000 0.00 5.00 0.00 2,970.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 5.916700 0.00 9.00 0.00 5,334.031.000000

Base 5.916700 0.00 9.00 0.00 5,334.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,300.000 NHIH Local 5.901500 0.00 13.00 0.00 7,684.951.000000

Base 5.901500 0.00 13.00 0.00 7,684.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 4.961200 0.00 35.00 0.00 34,763.401.000000

Base 4.961200 0.00 35.00 0.00 34,763.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 5.100000 0.00 0.00 0.00 35,700.001.000000

Base 5.100000 0.00 0.00 0.00 35,700.00

494274103 Total

63.00 0.000.0016,800.000 Local 87,045.88

Base 0.00 63.00 0.00 87,045.88
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REIT USD.0149427F108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KILROY REALTY CORP

400.000 NHIH Local 36.670300 0.00 4.00 0.00 14,672.121.000000

Base 36.670300 0.00 4.00 0.00 14,672.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 36.550000 0.00 2.00 0.00 7,312.001.000000

Base 36.550000 0.00 2.00 0.00 7,312.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,600.000 NHIH Local 36.776900 0.00 46.00 0.00 169,219.741.000000

Base 36.776900 0.00 46.00 0.00 169,219.74

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 29.554000 0.00 34.00 0.00 201,001.201.000000

Base 29.554000 0.00 34.00 0.00 201,001.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 32.380000 0.00 0.00 0.00 220,184.001.000000

Base 32.380000 0.00 0.00 0.00 220,184.00

49427F108 Total

86.00 0.000.0018,800.000 Local 612,389.06

Base 0.00 86.00 0.00 612,389.06

COMMON STOCK494368103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKIMBERLY CLARK CORP

900.000 NHDG Local 71.010000 0.00 0.00 0.00 63,909.001.000000

Base 71.010000 0.00 0.00 0.00 63,909.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHIH Local 71.170000 0.00 0.00 0.00 234,861.001.000000

Base 71.170000 0.00 0.00 0.00 234,861.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 71.355000 0.00 3.00 0.00 14,274.001.000000

Base 71.355000 0.00 3.00 0.00 14,274.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

580.000 NHDM Local 72.646200 0.00 8.70 0.00 42,143.501.000000

Base 72.646200 0.00 8.70 0.00 42,143.50

494368103 Total

11.70 0.000.004,980.000 Local 355,187.50

Base 0.00 11.70 0.00 355,187.50

REIT USD.0149446R109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKIMCO REALTY CORP

7,900.000 NHDG Local 15.030000 0.00 0.00 0.00 118,737.001.000000

Base 15.030000 0.00 0.00 0.00 118,737.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHIH Local 16.010000 0.00 0.00 0.00 56,035.001.000000

Base 16.010000 0.00 0.00 0.00 56,035.00

49446R109 Total

0.00 0.000.0011,400.000 Local 174,772.00

Base 0.00 0.00 0.00 174,772.00

COMMON STOCK USD.0149456B101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKINDER MORGAN INC

900.000 NHDG Local 25.890000 0.00 0.00 0.00 23,301.001.000000

Base 25.890000 0.00 0.00 0.00 23,301.00

COMMON STOCK USD.25494580103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKINDRED HEALTHCARE INC

4,600.000 NHIH Local 11.524800 0.00 46.00 0.00 53,060.081.000000

Base 11.524800 0.00 46.00 0.00 53,060.08
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,900.000 NHDG Local 7.922900 0.00 59.50 0.00 94,342.011.000000

Base 7.922900 0.00 59.50 0.00 94,342.01

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,900.000 NHHZ Local 9.320000 0.00 0.00 0.00 110,908.001.000000

Base 9.320000 0.00 0.00 0.00 110,908.00

494580103 Total

105.50 0.000.0028,400.000 Local 258,310.09

Base 0.00 105.50 0.00 258,310.09

COMMON STOCK49460W208 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKINETIC CONCEPTS INC

200.000 NHDG Local 65.890000 0.00 0.00 0.00 13,178.001.000000

Base 65.890000 0.00 0.00 0.00 13,178.00

COMMON STOCK497217109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KIOR INC   CL A

400.000 NHIH Local 15.273800 0.00 4.00 0.00 6,113.521.000000

Base 15.273800 0.00 4.00 0.00 6,113.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 15.175100 0.00 6.00 0.00 9,111.061.000000

Base 15.175100 0.00 6.00 0.00 9,111.06

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 16.320900 0.00 5.50 0.00 17,958.491.000000

Base 16.320900 0.00 5.50 0.00 17,958.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 14.970000 0.00 0.00 0.00 16,467.001.000000

Base 14.970000 0.00 0.00 0.00 16,467.00



Prepared by State StreetPage 1205

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHZ Local 15.500000 0.00 9.00 0.00 9,309.001.000000

Base 15.500000 0.00 9.00 0.00 9,309.00

497217109 Total

24.50 0.000.003,800.000 Local 58,959.07

Base 0.00 24.50 0.00 58,959.07

COMMON STOCK USD.1497266106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKIRBY CORP

300.000 NHDG Local 52.640000 0.00 0.00 0.00 15,792.001.000000

Base 52.640000 0.00 0.00 0.00 15,792.00

COMMON STOCK NPV497498105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCKIRKLAND S INC

1,500.000 NHIH Local 13.065000 0.00 15.00 0.00 19,612.501.000000

Base 13.065000 0.00 15.00 0.00 19,612.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 9.121900 0.00 18.50 0.00 33,769.531.000000

Base 9.121900 0.00 18.50 0.00 33,769.53

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 10.200000 0.00 0.00 0.00 37,740.001.000000

Base 10.200000 0.00 0.00 0.00 37,740.00

497498105 Total

33.50 0.000.008,900.000 Local 91,122.03

Base 0.00 33.50 0.00 91,122.03

REIT USD.0149803T102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KITE REALTY GROUP TRUST

200.000 NHIH Local 4.181300 0.00 2.00 0.00 838.261.000000

Base 4.181300 0.00 2.00 0.00 838.26
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.190000 0.00 1.00 0.00 420.001.000000

Base 4.190000 0.00 1.00 0.00 420.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 4.180600 0.00 18.00 0.00 7,543.081.000000

Base 4.180600 0.00 18.00 0.00 7,543.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,900.000 NHIH Local 4.205300 0.00 29.00 0.00 12,224.371.000000

Base 4.205300 0.00 29.00 0.00 12,224.37

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,500.000 NHDG Local 3.369600 0.00 62.50 0.00 42,182.501.000000

Base 3.369600 0.00 62.50 0.00 42,182.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,500.000 NHHZ Local 3.660000 0.00 0.00 0.00 45,750.001.000000

Base 3.660000 0.00 0.00 0.00 45,750.00

49803T102 Total

112.50 0.000.0030,000.000 Local 108,958.21

Base 0.00 112.50 0.00 108,958.21

COMMON STOCK USD.01498904200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KNOLL INC

100.000 NHIH Local 15.910000 0.00 1.00 0.00 1,592.001.000000

Base 15.910000 0.00 1.00 0.00 1,592.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 15.736500 0.00 9.00 0.00 14,171.851.000000

Base 15.736500 0.00 9.00 0.00 14,171.85
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

3,300.000 NHIH Local 15.891600 0.00 33.00 0.00 52,475.281.000000

Base 15.891600 0.00 33.00 0.00 52,475.28

498904200 Total

43.00 0.000.004,300.000 Local 68,239.13

Base 0.00 43.00 0.00 68,239.13

COMMON STOCK USD.01499005106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KNIGHT CAPITAL GROUP INC A

7,200.000 NHIH Local 12.682700 0.00 72.00 0.00 91,387.441.000000

Base 12.682700 0.00 72.00 0.00 91,387.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,700.000 NHIH Local 12.660600 0.00 17.00 0.00 21,540.021.000000

Base 12.660600 0.00 17.00 0.00 21,540.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,000.000 NHDG Local 11.922400 0.00 115.00 0.00 274,330.201.000000

Base 11.922400 0.00 115.00 0.00 274,330.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,000.000 NHHZ Local 13.320000 0.00 0.00 0.00 306,360.001.000000

Base 13.320000 0.00 0.00 0.00 306,360.00

499005106 Total

204.00 0.000.0054,900.000 Local 693,617.66

Base 0.00 204.00 0.00 693,617.66

COMMON STOCK USD.01499064103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KNIGHT TRANSPORTATION INC

4,400.000 NHIH Local 15.000700 0.00 44.00 0.00 66,047.081.000000

Base 15.000700 0.00 44.00 0.00 66,047.08
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 14.991100 0.00 9.00 0.00 13,500.991.000000

Base 14.991100 0.00 9.00 0.00 13,500.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 14.970000 0.00 1.00 0.00 1,498.001.000000

Base 14.970000 0.00 1.00 0.00 1,498.00

499064103 Total

54.00 0.000.005,400.000 Local 81,046.07

Base 0.00 54.00 0.00 81,046.07

COMMON STOCK USD.01499183804 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KNOLOGY INC

1,900.000 NHIH Local 14.045800 0.00 19.00 0.00 26,706.021.000000

Base 14.045800 0.00 19.00 0.00 26,706.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 14.096300 0.00 8.00 0.00 11,285.041.000000

Base 14.096300 0.00 8.00 0.00 11,285.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 12.385700 0.00 2.50 0.00 6,195.351.000000

Base 12.385700 0.00 2.50 0.00 6,195.35

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHZ Local 13.420000 0.00 0.00 0.00 6,710.001.000000

Base 13.420000 0.00 0.00 0.00 6,710.00

499183804 Total

29.50 0.000.003,700.000 Local 50,896.41

Base 0.00 29.50 0.00 50,896.41



Prepared by State StreetPage 1209

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 NPV50015Q100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCKODIAK OIL + GAS CORP

18,600.000 NHIH Local 7.896200 0.00 186.00 0.00 147,055.321.000000

Base 7.896200 0.00 186.00 0.00 147,055.32

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

4,600.000 NHIH Local 8.807600 0.00 0.00 0.00 40,514.961.000000

Base 8.807600 0.00 0.00 0.00 40,514.96

50015Q100 Total

186.00 0.000.0023,200.000 Local 187,570.28

Base 0.00 186.00 0.00 187,570.28

COMMON STOCK USD.01500233101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCKOHLBERG CAPITAL CORP

200.000 NHIH Local 6.510000 0.00 2.00 0.00 1,304.001.000000

Base 6.510000 0.00 2.00 0.00 1,304.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 6.436700 0.00 15.00 0.00 9,670.051.000000

Base 6.436700 0.00 15.00 0.00 9,670.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 5.744400 0.00 21.00 0.00 24,147.481.000000

Base 5.744400 0.00 21.00 0.00 24,147.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHZ Local 5.860000 0.00 0.00 0.00 24,612.001.000000

Base 5.860000 0.00 0.00 0.00 24,612.00

28 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

114.723 NHHZ Local 6.589785 0.00 0.00 0.00 756.001.000000

Base 6.589785 0.00 0.00 0.00 756.00
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28 Oct 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-114.723 NHHZ Local 6.589785 0.00 0.00 0.00 -756.001.000000

Base 6.589785 0.00 0.00 0.00 -756.00

28 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

22.071 NHDG Local 6.589642 0.00 0.00 0.00 145.441.000000

Base 6.589642 0.00 0.00 0.00 145.44

28 Oct 2011 CANCEL USD/DTCAUTREPAT-STK/$ DIV

-22.071 NHDG Local 6.589642 0.00 0.00 0.00 -145.441.000000

Base 6.589642 0.00 0.00 0.00 -145.44

28 Oct 2011 01 Nov 2011 USD/DTCAUTREPAT-STK/$ DIV

72.685 NHHZ Local 6.589805 0.00 0.00 0.00 478.981.000000

Base 6.589805 0.00 0.00 0.00 478.98

28 Oct 2011 01 Nov 2011 USD/DTCAUTREPAT-STK/$ DIV

114.723 NHDG Local 6.589785 0.00 0.00 0.00 756.001.000000

Base 6.589785 0.00 0.00 0.00 756.00

01 Nov 2011 01 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

114.000 NHHZ Local 6.210000 0.00 0.00 0.00 707.941.000000

Base 6.210000 0.00 0.00 0.00 707.94

500233101 Total

38.00 0.000.0010,401.408 Local 61,676.45

Base 0.00 38.00 0.00 61,676.45

COMMON STOCK USD.01500255104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKOHLS CORP

800.000 NHDG Local 49.100000 0.00 0.00 0.00 39,280.001.000000

Base 49.100000 0.00 0.00 0.00 39,280.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHIH Local 55.770000 0.00 0.00 0.00 133,848.001.000000

Base 55.770000 0.00 0.00 0.00 133,848.00

500255104 Total

0.00 0.000.003,200.000 Local 173,128.00

Base 0.00 0.00 0.00 173,128.00

COMMON STOCK USD.01500600101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KOPIN CORP

2,700.000 NHIH Local 4.048500 0.00 27.00 0.00 10,957.951.000000

Base 4.048500 0.00 27.00 0.00 10,957.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

3,100.000 NHIH Local 3.989700 0.00 31.00 0.00 12,399.071.000000

Base 3.989700 0.00 31.00 0.00 12,399.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDG Local 3.443900 0.00 44.50 0.00 30,695.211.000000

Base 3.443900 0.00 44.50 0.00 30,695.21

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHZ Local 3.650000 0.00 0.00 0.00 32,485.001.000000

Base 3.650000 0.00 0.00 0.00 32,485.00

500600101 Total

102.50 0.000.0023,600.000 Local 86,537.23

Base 0.00 102.50 0.00 86,537.23

COMMON STOCK USD.0150060P106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KOPPERS HOLDINGS INC

250.000 NHIH Local 33.517000 0.00 2.50 0.00 8,381.751.000000

Base 33.517000 0.00 2.50 0.00 8,381.75
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,550.000 NHIH Local 33.432303 0.00 15.50 0.00 51,835.571.000000

Base 33.432303 0.00 15.50 0.00 51,835.57

50060P106 Total

18.00 0.000.001,800.000 Local 60,217.32

Base 0.00 18.00 0.00 60,217.32

COMMON STOCK USD.01500643200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KORN/FERRY INTERNATIONAL

4,200.000 NHIH Local 17.048400 0.00 42.00 0.00 71,645.281.000000

Base 17.048400 0.00 42.00 0.00 71,645.28

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,200.000 NHDG Local 12.198300 0.00 51.00 0.00 124,473.661.000000

Base 12.198300 0.00 51.00 0.00 124,473.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,200.000 NHHZ Local 14.370000 0.00 0.00 0.00 146,574.001.000000

Base 14.370000 0.00 0.00 0.00 146,574.00

500643200 Total

93.00 0.000.0024,600.000 Local 342,692.94

Base 0.00 93.00 0.00 342,692.94

COMMON STOCK NPV50075N104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKRAFT FOODS INC CLASS A

30,900.000 NHDG Local 33.580000 0.00 0.00 0.00 1,037,622.001.000000

Base 33.580000 0.00 0.00 0.00 1,037,622.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 35.170000 0.00 9.00 0.00 21,111.001.000000

Base 35.170000 0.00 9.00 0.00 21,111.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,300.000 NHIH Local 35.430000 0.00 0.00 0.00 542,079.001.000000

Base 35.430000 0.00 0.00 0.00 542,079.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHY Local 36.296000 0.00 7.50 0.00 18,155.501.000000

Base 36.296000 0.00 7.50 0.00 18,155.50

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,290.000 NHDM Local 37.393200 0.00 19.35 0.00 48,256.581.000000

Base 37.393200 0.00 19.35 0.00 48,256.58

50075N104 Total

35.85 0.000.0048,590.000 Local 1,667,224.08

Base 0.00 35.85 0.00 1,667,224.08

COMMON STOCK50077B207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCKRATOS DEFENSE + SECURITY

3,000.000 NHIH Local 5.439300 0.00 30.00 0.00 16,347.901.000000

Base 5.439300 0.00 30.00 0.00 16,347.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,400.000 NHDG Local 5.994200 0.00 37.00 0.00 44,394.081.000000

Base 5.994200 0.00 37.00 0.00 44,394.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHZ Local 6.470000 0.00 0.00 0.00 47,878.001.000000

Base 6.470000 0.00 0.00 0.00 47,878.00

50077B207 Total

67.00 0.000.0017,800.000 Local 108,619.98

Base 0.00 67.00 0.00 108,619.98
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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

COMMON STOCK USD.0150077C106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKRATON PERFORMANCE POLYMERS

2,800.000 NHIH Local 19.151000 0.00 28.00 0.00 53,650.801.000000

Base 19.151000 0.00 28.00 0.00 53,650.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 14.842800 0.00 4.50 0.00 13,363.021.000000

Base 14.842800 0.00 4.50 0.00 13,363.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 19.260000 0.00 0.00 0.00 17,334.001.000000

Base 19.260000 0.00 0.00 0.00 17,334.00

50077C106 Total

32.50 0.000.004,600.000 Local 84,347.82

Base 0.00 32.50 0.00 84,347.82

COMMON STOCK NPV501014104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KRISPY KREME DOUGHNUTS INC

5,000.000 NHIH Local 7.411700 0.00 50.00 0.00 37,108.501.000000

Base 7.411700 0.00 50.00 0.00 37,108.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 7.380000 0.00 2.00 0.00 1,478.001.000000

Base 7.380000 0.00 2.00 0.00 1,478.00

501014104 Total

52.00 0.000.005,200.000 Local 38,586.50

Base 0.00 52.00 0.00 38,586.50

COMMON STOCK USD1.501044101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKROGER CO

2,700.000 NHDG Local 21.960000 0.00 0.00 0.00 59,292.001.000000

Base 21.960000 0.00 0.00 0.00 59,292.00
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHIH Local 23.140000 0.00 0.00 0.00 120,328.001.000000

Base 23.140000 0.00 0.00 0.00 120,328.00

501044101 Total

0.00 0.000.007,900.000 Local 179,620.00

Base 0.00 0.00 0.00 179,620.00

COMMON STOCK NPV501242101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKULICKE + SOFFA INDUSTRIES

6,400.000 NHIH Local 10.530100 0.00 64.00 0.00 67,456.641.000000

Base 10.530100 0.00 64.00 0.00 67,456.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,500.000 NHDG Local 7.288800 0.00 82.50 0.00 120,347.701.000000

Base 7.288800 0.00 82.50 0.00 120,347.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,500.000 NHHZ Local 8.710000 0.00 0.00 0.00 143,715.001.000000

Base 8.710000 0.00 0.00 0.00 143,715.00

501242101 Total

146.50 0.000.0039,400.000 Local 331,519.34

Base 0.00 146.50 0.00 331,519.34

COMMON STOCK50162D100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.L+L ENERGY INC

800.000 NHIH Local 3.092500 0.00 8.00 0.00 2,482.001.000000

Base 3.092500 0.00 8.00 0.00 2,482.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 3.095000 0.00 2.00 0.00 621.001.000000

Base 3.095000 0.00 2.00 0.00 621.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 3.093100 0.00 10.00 0.00 3,103.101.000000

Base 3.093100 0.00 10.00 0.00 3,103.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 2.661200 0.00 24.50 0.00 13,064.381.000000

Base 2.661200 0.00 24.50 0.00 13,064.38

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 2.930000 0.00 0.00 0.00 14,357.001.000000

Base 2.930000 0.00 0.00 0.00 14,357.00

50162D100 Total

44.50 0.000.0011,800.000 Local 33,627.48

Base 0.00 44.50 0.00 33,627.48

ADR501723100 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCLAN AIRLINES SA SPON ADR

10,600.000 NHIL Local 22.491300 0.00 143.10 0.00 238,550.881.000000

Base 22.491300 0.00 143.10 0.00 238,550.88

23 Nov 2011 29 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

643.000 NHIL Local 21.890000 0.00 8.68 0.00 14,083.951.000000

Base 21.890000 0.00 8.68 0.00 14,083.95

501723100 Total

151.78 0.000.0011,243.000 Local 252,634.83

Base 0.00 151.78 0.00 252,634.83

COMMON STOCK USD.0150187A107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LHC GROUP INC

1,100.000 NHIH Local 14.068600 0.00 11.00 0.00 15,486.461.000000

Base 14.068600 0.00 11.00 0.00 15,486.46
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 13.915000 0.00 3.00 0.00 4,177.501.000000

Base 13.915000 0.00 3.00 0.00 4,177.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 14.124200 0.00 16.50 0.00 46,626.361.000000

Base 14.124200 0.00 16.50 0.00 46,626.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 16.560000 0.00 0.00 0.00 54,648.001.000000

Base 16.560000 0.00 0.00 0.00 54,648.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 12.916000 0.00 12.00 0.00 10,344.801.000000

Base 12.916000 0.00 12.00 0.00 10,344.80

50187A107 Total

42.50 0.000.008,800.000 Local 131,283.12

Base 0.00 42.50 0.00 131,283.12

COMMON STOCK USD.01501889208 04 Nov 2011 09 Nov 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSLKQ CORP

18,157.000 NHIB Local 28.594000 0.00 544.71 0.00 519,725.971.000000

Base 28.594000 0.00 544.71 0.00 519,725.97

08 Nov 2011 14 Nov 2011 USD/DTC 0.03HEEVERS &CO. INC.

8,288.000 NHIB Local 28.762000 0.00 248.64 0.00 238,628.101.000000

Base 28.762000 0.00 248.64 0.00 238,628.10

09 Nov 2011 15 Nov 2011 USD/DTC 0.05BNY CONVERGEX

9,286.000 NHIB Local 28.420500 0.00 464.30 0.00 264,377.061.000000

Base 28.420500 0.00 464.30 0.00 264,377.06
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Base Currency: USD - US DOLLAR

15 Nov 2011 18 Nov 2011 USD/DTC 0.05BAIRD  ROBERT W. & COMPANY INCORPOR

10,330.000 NHIB Local 29.751500 0.00 516.50 0.00 307,849.501.000000

Base 29.751500 0.00 516.50 0.00 307,849.50

501889208 Total

1,774.15 0.000.0046,061.000 Local 1,330,580.63

Base 0.00 1,774.15 0.00 1,330,580.63

COMMON STOCK USD.02502079106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLMI AEROSPACE INC

100.000 NHIH Local 18.720000 0.00 1.00 0.00 1,873.001.000000

Base 18.720000 0.00 1.00 0.00 1,873.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 18.715200 0.00 7.00 0.00 13,107.641.000000

Base 18.715200 0.00 7.00 0.00 13,107.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 16.667800 0.00 4.50 0.00 15,005.521.000000

Base 16.667800 0.00 4.50 0.00 15,005.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 18.100000 0.00 0.00 0.00 16,290.001.000000

Base 18.100000 0.00 0.00 0.00 16,290.00

502079106 Total

12.50 0.000.002,600.000 Local 46,276.16

Base 0.00 12.50 0.00 46,276.16

COMMON STOCK50213H100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLPL INVESTMENT HOLDINGS INC

730.000 NHDG Local 25.420000 0.00 0.00 0.00 18,556.601.000000

Base 25.420000 0.00 0.00 0.00 18,556.60
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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

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 28.989200 0.00 9.00 0.00 17,402.521.000000

Base 28.989200 0.00 9.00 0.00 17,402.52

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,200.000 NHDZ Local 30.306200 0.00 64.00 0.00 97,043.841.000000

Base 30.306200 0.00 64.00 0.00 97,043.84

22 Dec 2011 28 Dec 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

5,842.000 NHDZ Local 29.384800 0.00 116.84 0.00 171,782.841.000000

Base 29.384800 0.00 116.84 0.00 171,782.84

23 Dec 2011 29 Dec 2011 USD/DTC 0.02LIQUIDNETINC

7,902.000 NHDZ Local 29.200000 0.00 158.04 0.00 230,896.441.000000

Base 29.200000 0.00 158.04 0.00 230,896.44

28 Dec 2011 OPEN USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

5,819.000 NHDZ Local 29.877300 0.00 116.38 0.00 173,972.391.000000

Base 29.877300 0.00 116.38 0.00 173,972.39

29 Dec 2011 OPEN USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

8,534.000 NHDZ Local 30.219200 0.00 256.02 0.00 258,146.671.000000

Base 30.219200 0.00 256.02 0.00 258,146.67

30 Dec 2011 OPEN USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,942.000 NHDZ Local 30.503900 0.00 58.26 0.00 59,296.831.000000

Base 30.503900 0.00 58.26 0.00 59,296.83

50213H100 Total

778.54 0.000.0034,569.000 Local 1,027,098.13

Base 0.00 778.54 0.00 1,027,098.13
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COMMON STOCK USD.1502160104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COLSB INDUSTRIES INC

1,600.000 NHIH Local 34.111300 0.00 16.00 0.00 54,594.081.000000

Base 34.111300 0.00 16.00 0.00 54,594.08

08 Nov 2011 14 Nov 2011 USD/DTC 0.03WEEDEN + CO.

16,560.000 NHDY Local 34.615300 0.00 496.80 0.00 573,726.171.000000

Base 34.615300 0.00 496.80 0.00 573,726.17

17 Nov 2011 22 Nov 2011 USD/DTC 0.03WEEDEN + CO.

7,120.000 NHDY Local 32.320800 0.00 213.60 0.00 230,337.701.000000

Base 32.320800 0.00 213.60 0.00 230,337.70

14 Dec 2011 19 Dec 2011 USD/DTC 0.03WEEDEN + CO.

8,506.000 NHDY Local 25.736900 0.00 255.18 0.00 219,173.251.000000

Base 25.736900 0.00 255.18 0.00 219,173.25

502160104 Total

981.58 0.000.0033,786.000 Local 1,077,831.20

Base 0.00 981.58 0.00 1,077,831.20

COMMON STOCK USD.01502161102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLSI CORP

8,800.000 NHDG Local 5.180000 0.00 0.00 0.00 45,584.001.000000

Base 5.180000 0.00 0.00 0.00 45,584.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHIH Local 5.850000 0.00 0.00 0.00 30,420.001.000000

Base 5.850000 0.00 0.00 0.00 30,420.00

502161102 Total

0.00 0.000.0014,000.000 Local 76,004.00

Base 0.00 0.00 0.00 76,004.00
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COMMON STOCK NPV50216C108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LSI INDUSTRIES INC

500.000 NHIH Local 6.580000 0.00 5.00 0.00 3,295.001.000000

Base 6.580000 0.00 5.00 0.00 3,295.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 6.578400 0.00 13.00 0.00 8,564.921.000000

Base 6.578400 0.00 13.00 0.00 8,564.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 6.253800 0.00 21.50 0.00 26,912.841.000000

Base 6.253800 0.00 21.50 0.00 26,912.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 6.600000 0.00 0.00 0.00 28,380.001.000000

Base 6.600000 0.00 0.00 0.00 28,380.00

50216C108 Total

39.50 0.000.0010,400.000 Local 67,152.76

Base 0.00 39.50 0.00 67,152.76

REIT USD.01502175102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LTC PROPERTIES INC

600.000 NHIH Local 28.686700 0.00 6.00 0.00 17,218.021.000000

Base 28.686700 0.00 6.00 0.00 17,218.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 28.710000 0.00 1.00 0.00 2,872.001.000000

Base 28.710000 0.00 1.00 0.00 2,872.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 28.846900 0.00 20.00 0.00 57,713.801.000000

Base 28.846900 0.00 20.00 0.00 57,713.80
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 24.387300 0.00 27.50 0.00 134,157.651.000000

Base 24.387300 0.00 27.50 0.00 134,157.65

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHZ Local 26.190000 0.00 0.00 0.00 144,045.001.000000

Base 26.190000 0.00 0.00 0.00 144,045.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 29.526700 0.00 4.50 0.00 8,862.511.000000

Base 29.526700 0.00 4.50 0.00 8,862.51

502175102 Total

59.00 0.000.0014,000.000 Local 364,868.98

Base 0.00 59.00 0.00 364,868.98

DEPOSITORY RECEIPT50218G206 23 Nov 2011 28 Nov 2011 USD/CEDNATEXIS BLEICHROEDER INCLSR GROUP OJSC GDR REGS

18,143.000 NHIL Local 3.838300 0.00 34.82 0.00 69,673.101.000000

Base 3.838300 0.00 34.82 0.00 69,673.10

COMMON STOCK USD.05502403207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COLTX CREDENCE CORP

4,400.000 NHIH Local 6.382200 0.00 44.00 0.00 28,125.681.000000

Base 6.382200 0.00 44.00 0.00 28,125.68

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 5.277200 0.00 26.00 0.00 27,467.441.000000

Base 5.277200 0.00 26.00 0.00 27,467.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 5.770000 0.00 0.00 0.00 30,004.001.000000

Base 5.770000 0.00 0.00 0.00 30,004.00
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502403207 Total

70.00 0.000.0014,800.000 Local 85,597.12

Base 0.00 70.00 0.00 85,597.12

COMMON STOCK USD.01502424104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHL 3 COMMUNICATIONS HOLDINGS

1,900.000 NHDG Local 61.970000 0.00 0.00 0.00 117,743.001.000000

Base 61.970000 0.00 0.00 0.00 117,743.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHIH Local 69.080000 0.00 0.00 0.00 62,172.001.000000

Base 69.080000 0.00 0.00 0.00 62,172.00

502424104 Total

0.00 0.000.002,800.000 Local 179,915.00

Base 0.00 0.00 0.00 179,915.00

COMMON STOCK USD1.505336107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COLA Z BOY INC

4,600.000 NHIH Local 10.528000 0.00 46.00 0.00 48,474.801.000000

Base 10.528000 0.00 46.00 0.00 48,474.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,600.000 NHDG Local 7.279600 0.00 58.00 0.00 84,501.361.000000

Base 7.279600 0.00 58.00 0.00 84,501.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,600.000 NHHZ Local 8.700000 0.00 0.00 0.00 100,920.001.000000

Base 8.700000 0.00 0.00 0.00 100,920.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 11.240000 0.00 7.50 0.00 5,627.501.000000

Base 11.240000 0.00 7.50 0.00 5,627.50
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505336107 Total

111.50 0.000.0028,300.000 Local 239,523.66

Base 0.00 111.50 0.00 239,523.66

COMMON STOCK USD.150540R409 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLABORATORY CRP OF AMER HLDGS

800.000 NHIH Local 84.040000 0.00 0.00 0.00 67,232.001.000000

Base 84.040000 0.00 0.00 0.00 67,232.00

COMMON STOCK USD1.505597104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LACLEDE GROUP INC/THE

208.000 NHIH Local 40.115577 0.00 2.08 0.00 8,346.121.000000

Base 40.115577 0.00 2.08 0.00 8,346.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,792.000 NHIH Local 40.252300 0.00 17.92 0.00 72,150.041.000000

Base 40.252300 0.00 17.92 0.00 72,150.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 37.792700 0.00 24.50 0.00 185,208.731.000000

Base 37.792700 0.00 24.50 0.00 185,208.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 39.630000 0.00 0.00 0.00 194,187.001.000000

Base 39.630000 0.00 0.00 0.00 194,187.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 40.540000 0.00 1.50 0.00 4,055.501.000000

Base 40.540000 0.00 1.50 0.00 4,055.50

505597104 Total

46.00 0.000.0011,900.000 Local 463,947.39

Base 0.00 46.00 0.00 463,947.39
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COMMON STOCK50575Q102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LADENBURG THALMANN FINANCIAL

9,400.000 NHIH Local 1.978300 0.00 94.00 0.00 18,690.021.000000

Base 1.978300 0.00 94.00 0.00 18,690.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 1.995000 0.00 2.00 0.00 401.001.000000

Base 1.995000 0.00 2.00 0.00 401.00

50575Q102 Total

96.00 0.000.009,600.000 Local 19,091.02

Base 0.00 96.00 0.00 19,091.02

COMMON STOCK NPV511637100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LAKELAND BANCORP INC

1,100.000 NHIH Local 8.491800 0.00 11.00 0.00 9,351.981.000000

Base 8.491800 0.00 11.00 0.00 9,351.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

800.000 NHIH Local 8.418400 0.00 8.00 0.00 6,742.721.000000

Base 8.418400 0.00 8.00 0.00 6,742.72

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 7.637000 0.00 24.00 0.00 36,681.601.000000

Base 7.637000 0.00 24.00 0.00 36,681.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 8.090000 0.00 0.00 0.00 38,832.001.000000

Base 8.090000 0.00 0.00 0.00 38,832.00

511637100 Total

43.00 0.000.0011,500.000 Local 91,608.30

Base 0.00 43.00 0.00 91,608.30
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COMMON STOCK NPV511656100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LAKELAND FINANCIAL CORP

1,400.000 NHIH Local 24.546000 0.00 14.00 0.00 34,378.401.000000

Base 24.546000 0.00 14.00 0.00 34,378.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 20.070700 0.00 17.50 0.00 70,264.951.000000

Base 20.070700 0.00 17.50 0.00 70,264.95

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 21.580000 0.00 0.00 0.00 75,530.001.000000

Base 21.580000 0.00 0.00 0.00 75,530.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 23.350000 0.00 6.00 0.00 9,346.001.000000

Base 23.350000 0.00 6.00 0.00 9,346.00

511656100 Total

37.50 0.000.008,800.000 Local 189,519.35

Base 0.00 37.50 0.00 189,519.35

COMMON STOCK512815101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLAMAR ADVERTISING CO A

1,100.000 NHDG Local 17.030000 0.00 0.00 0.00 18,733.001.000000

Base 17.030000 0.00 0.00 0.00 18,733.00

COMMON STOCK NPV513847103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLANCASTER COLONY CORP

300.000 NHIH Local 68.970000 0.00 3.00 0.00 20,694.001.000000

Base 68.970000 0.00 3.00 0.00 20,694.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 69.078300 0.00 14.00 0.00 96,723.621.000000

Base 69.078300 0.00 14.00 0.00 96,723.62
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24 Oct 2011 27 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

437.000 NHEX Local 65.236800 0.00 13.11 0.00 28,521.591.000000

Base 65.236800 0.00 13.11 0.00 28,521.59

25 Oct 2011 28 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,272.000 NHEX Local 65.117900 0.00 38.16 0.00 82,868.131.000000

Base 65.117900 0.00 38.16 0.00 82,868.13

28 Oct 2011 02 Nov 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

819.000 NHEX Local 67.732500 0.00 32.76 0.00 55,505.681.000000

Base 67.732500 0.00 32.76 0.00 55,505.68

31 Oct 2011 03 Nov 2011 USD/DTC 0.04BARRINGTON RESEARCH ASSOCIATES INC.

859.000 NHEX Local 67.165800 0.00 34.36 0.00 57,729.781.000000

Base 67.165800 0.00 34.36 0.00 57,729.78

513847103 Total

135.39 0.000.005,087.000 Local 342,042.80

Base 0.00 135.39 0.00 342,042.80

COMMON STOCK514766104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LANDEC CORP

2,400.000 NHIH Local 5.720600 0.00 24.00 0.00 13,753.441.000000

Base 5.720600 0.00 24.00 0.00 13,753.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 5.245500 0.00 29.50 0.00 30,977.951.000000

Base 5.245500 0.00 29.50 0.00 30,977.95

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 5.450000 0.00 0.00 0.00 32,155.001.000000

Base 5.450000 0.00 0.00 0.00 32,155.00
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514766104 Total

53.50 0.000.0014,200.000 Local 76,886.39

Base 0.00 53.50 0.00 76,886.39

COMMON STOCK USD.151476K103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LANDAUER INC

800.000 NHIH Local 52.046900 0.00 8.00 0.00 41,645.521.000000

Base 52.046900 0.00 8.00 0.00 41,645.52

COMMON STOCK516012101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LANNETT CO INC

1,500.000 NHIH Local 3.990600 0.00 15.00 0.00 6,000.901.000000

Base 3.990600 0.00 15.00 0.00 6,000.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 3.585200 0.00 12.50 0.00 8,975.501.000000

Base 3.585200 0.00 12.50 0.00 8,975.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 4.060000 0.00 0.00 0.00 10,150.001.000000

Base 4.060000 0.00 0.00 0.00 10,150.00

516012101 Total

27.50 0.000.006,500.000 Local 25,126.40

Base 0.00 27.50 0.00 25,126.40

REIT USD.01517942108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLASALLE HOTEL PROPERTIES

7,600.000 NHIH Local 23.155000 0.00 76.00 0.00 176,054.001.000000

Base 23.155000 0.00 76.00 0.00 176,054.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,100.000 NHDG Local 17.803500 0.00 95.50 0.00 340,142.351.000000

Base 17.803500 0.00 95.50 0.00 340,142.35
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,100.000 NHHZ Local 20.000000 0.00 0.00 0.00 382,000.001.000000

Base 20.000000 0.00 0.00 0.00 382,000.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 22.684000 0.00 7.50 0.00 11,349.501.000000

Base 22.684000 0.00 7.50 0.00 11,349.50

517942108 Total

179.00 0.000.0046,300.000 Local 909,545.85

Base 0.00 179.00 0.00 909,545.85

COMMON STOCK USD.01518415104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LATTICE SEMICONDUCTOR CORP

1,200.000 NHIH Local 6.725800 0.00 12.00 0.00 8,082.961.000000

Base 6.725800 0.00 12.00 0.00 8,082.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,800.000 NHIH Local 6.717500 0.00 18.00 0.00 12,109.501.000000

Base 6.717500 0.00 18.00 0.00 12,109.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,500.000 NHIH Local 6.696300 0.00 75.00 0.00 50,297.251.000000

Base 6.696300 0.00 75.00 0.00 50,297.25

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

18,700.000 NHDG Local 5.066800 0.00 93.50 0.00 94,842.661.000000

Base 5.066800 0.00 93.50 0.00 94,842.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,700.000 NHHZ Local 5.840000 0.00 0.00 0.00 109,208.001.000000

Base 5.840000 0.00 0.00 0.00 109,208.00
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24 Oct 2011 27 Oct 2011 USD/DTC 0.03HEEVERS &CO. INC.

8,890.000 NHHO Local 6.465200 0.00 266.70 0.00 57,742.331.000000

Base 6.465200 0.00 266.70 0.00 57,742.33

27 Oct 2011 01 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

6,750.000 NHHO Local 6.683200 0.00 202.50 0.00 45,314.101.000000

Base 6.683200 0.00 202.50 0.00 45,314.10

28 Nov 2011 01 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.

15,560.000 NHHO Local 6.526200 0.00 466.80 0.00 102,014.471.000000

Base 6.526200 0.00 466.80 0.00 102,014.47

518415104 Total

1,134.50 0.000.0079,100.000 Local 479,611.27

Base 0.00 1,134.50 0.00 479,611.27

COMMON STOCK USD.01518439104 04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.ESTEE LAUDER COMPANIES CL A

83.000 NHEU Local 116.740000 0.00 1.24 0.00 9,690.661.000000

Base 116.740000 0.00 1.24 0.00 9,690.66

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,015.000 NHIH Local 115.350000 0.00 0.00 0.00 117,080.251.000000

Base 115.350000 0.00 0.00 0.00 117,080.25

518439104 Total

1.24 0.000.001,098.000 Local 126,770.91

Base 0.00 1.24 0.00 126,770.91

COMMON STOCK USD1.520776105 28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.LAWSON PRODUCTS INC

400.000 NHIH Local 14.945000 0.00 5.40 0.00 5,983.401.000000

Base 14.945000 0.00 5.40 0.00 5,983.40



Prepared by State StreetPage 1231

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 14.199000 0.00 3.50 0.00 9,942.801.000000

Base 14.199000 0.00 3.50 0.00 9,942.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 15.830000 0.00 0.00 0.00 11,081.001.000000

Base 15.830000 0.00 0.00 0.00 11,081.00

520776105 Total

8.90 0.000.001,800.000 Local 27,007.20

Base 0.00 8.90 0.00 27,007.20

COMMON STOCK USD.01521050104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LAYNE CHRISTENSEN COMPANY

1,800.000 NHIH Local 23.785700 0.00 18.00 0.00 42,832.261.000000

Base 23.785700 0.00 18.00 0.00 42,832.26

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 22.119400 0.00 21.50 0.00 95,134.921.000000

Base 22.119400 0.00 21.50 0.00 95,134.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 24.200000 0.00 0.00 0.00 104,060.001.000000

Base 24.200000 0.00 0.00 0.00 104,060.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 24.995000 0.00 3.00 0.00 5,002.001.000000

Base 24.995000 0.00 3.00 0.00 5,002.00

521050104 Total

42.50 0.000.0010,600.000 Local 247,029.18

Base 0.00 42.50 0.00 247,029.18
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COMMON STOCK521863308 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LEAP WIRELESS INTL INC

5,000.000 NHIH Local 9.493800 0.00 50.00 0.00 47,519.001.000000

Base 9.493800 0.00 50.00 0.00 47,519.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 9.515000 0.00 5.00 0.00 4,762.501.000000

Base 9.515000 0.00 5.00 0.00 4,762.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,100.000 NHDG Local 5.681200 0.00 55.50 0.00 63,116.821.000000

Base 5.681200 0.00 55.50 0.00 63,116.82

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,100.000 NHHZ Local 5.860000 0.00 0.00 0.00 65,046.001.000000

Base 5.860000 0.00 0.00 0.00 65,046.00

521863308 Total

110.50 0.000.0027,700.000 Local 180,444.32

Base 0.00 110.50 0.00 180,444.32

COMMON STOCK USD.01521865204 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEAR CORP

1,900.000 NHDG Local 42.900000 0.00 0.00 0.00 81,510.001.000000

Base 42.900000 0.00 0.00 0.00 81,510.00

COMMON STOCK52186N106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LEAPFROG ENTERPRISES INC

1,884.000 NHIH Local 4.882900 0.00 18.84 0.00 9,218.221.000000

Base 4.882900 0.00 18.84 0.00 9,218.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 4.895500 0.00 10.00 0.00 4,905.501.000000

Base 4.895500 0.00 10.00 0.00 4,905.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

816.000 NHIH Local 4.945100 0.00 8.16 0.00 4,043.361.000000

Base 4.945100 0.00 8.16 0.00 4,043.36

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,300.000 NHDG Local 3.058200 0.00 46.50 0.00 28,487.761.000000

Base 3.058200 0.00 46.50 0.00 28,487.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHHZ Local 3.460000 0.00 0.00 0.00 32,178.001.000000

Base 3.460000 0.00 0.00 0.00 32,178.00

52186N106 Total

83.50 0.000.0022,300.000 Local 78,832.84

Base 0.00 83.50 0.00 78,832.84

COMMON STOCK USD.0152324W109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COLECROY CORP

1,500.000 NHIH Local 9.397200 0.00 15.00 0.00 14,110.801.000000

Base 9.397200 0.00 15.00 0.00 14,110.80

COMMON STOCK USD.01524660107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEGGETT + PLATT INC

800.000 NHDG Local 19.790000 0.00 0.00 0.00 15,832.001.000000

Base 19.790000 0.00 0.00 0.00 15,832.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHY Local 21.640000 0.00 12.00 0.00 17,324.001.000000

Base 21.640000 0.00 12.00 0.00 17,324.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 22.560000 0.00 0.00 0.00 29,328.001.000000

Base 22.560000 0.00 0.00 0.00 29,328.00
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524660107 Total

12.00 0.000.002,900.000 Local 62,484.00

Base 0.00 12.00 0.00 62,484.00

COMMON STOCK USD.1524901105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEGG MASON INC

3,100.000 NHDG Local 25.710000 0.00 0.00 0.00 79,701.001.000000

Base 25.710000 0.00 0.00 0.00 79,701.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 25.800000 0.00 0.00 0.00 33,540.001.000000

Base 25.800000 0.00 0.00 0.00 33,540.00

524901105 Total

0.00 0.000.004,400.000 Local 113,241.00

Base 0.00 0.00 0.00 113,241.00

COMMON STOCK USD.1526057104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLENNAR CORP A

3,600.000 NHDG Local 13.540000 0.00 0.00 0.00 48,744.001.000000

Base 13.540000 0.00 0.00 0.00 48,744.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 17.920000 0.00 0.00 0.00 25,088.001.000000

Base 17.920000 0.00 0.00 0.00 25,088.00

526057104 Total

0.00 0.000.005,000.000 Local 73,832.00

Base 0.00 0.00 0.00 73,832.00

COMMON STOCK USD1.527288104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEUCADIA NATIONAL CORP

3,500.000 NHDG Local 22.680000 0.00 0.00 0.00 79,380.001.000000

Base 22.680000 0.00 0.00 0.00 79,380.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHIH Local 23.510000 0.00 0.00 0.00 39,967.001.000000

Base 23.510000 0.00 0.00 0.00 39,967.00

527288104 Total

0.00 0.000.005,200.000 Local 119,347.00

Base 0.00 0.00 0.00 119,347.00

COMMON STOCK USD.0152729N100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEVEL 3 COMMUNICATIONS INC

30,500.000 NHDG Local 1.490000 0.00 0.00 0.00 45,445.001.000000

Base 1.490000 0.00 0.00 0.00 45,445.00

05 Oct 2011 05 Oct 2011 USD/DTCMERGER NON CASH

24,896.000 NHHZ Local 0.613757 0.00 0.00 0.00 15,280.101.000000

Base 0.613757 0.00 0.00 0.00 15,280.10

52729N100 Total

0.00 0.000.0055,396.000 Local 60,725.10

Base 0.00 0.00 0.00 60,725.10

COMMON STOCK USD.0152729N308 20 Oct 2011 20 Oct 2011 USD/DTCREVERSE SPLIT NON CASHLEVEL 3 COMMUNICATIONS INC

6,014.607 NHHY Local 25.943803 0.00 0.00 0.00 156,041.781.000000

Base 25.943803 0.00 0.00 0.00 156,041.78

20 Oct 2011 20 Oct 2011 USD/DTCREVERSE SPLIT NON CASH

1,659.717 NHHZ Local 9.206449 0.00 0.00 0.00 15,280.101.000000

Base 9.206449 0.00 0.00 0.00 15,280.10

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHEU Local 21.730400 0.00 18.00 0.00 26,094.481.000000

Base 21.730400 0.00 18.00 0.00 26,094.48
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 21.730000 0.00 10.50 0.00 15,221.501.000000

Base 21.730000 0.00 10.50 0.00 15,221.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHY Local 17.128200 0.00 9.00 0.00 10,285.921.000000

Base 17.128200 0.00 9.00 0.00 10,285.92

52729N308 Total

37.50 0.000.0010,174.324 Local 222,923.78

Base 0.00 37.50 0.00 222,923.78

COMMON STOCK528872104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLEXICON PHARMACEUTICALS INC

5,100.000 NHIH Local 1.055500 0.00 51.00 0.00 5,434.051.000000

Base 1.055500 0.00 51.00 0.00 5,434.05

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 1.057700 0.00 11.00 0.00 1,174.471.000000

Base 1.057700 0.00 11.00 0.00 1,174.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

9,300.000 NHIH Local 1.056800 0.00 93.00 0.00 9,921.241.000000

Base 1.056800 0.00 93.00 0.00 9,921.24

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

25,900.000 NHHZ Local 1.019700 0.00 388.50 0.00 26,798.731.000000

Base 1.019700 0.00 388.50 0.00 26,798.73

528872104 Total

543.50 0.000.0041,400.000 Local 43,328.49

Base 0.00 543.50 0.00 43,328.49
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RTS EXP 22DEC11528872997 22 Nov 2011 30 Nov 2011 USD/DTC8 RIGHTS OFFERLEXICON PHARMACEUTICALS INC

15,252.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

22 Nov 2011 USD/DTCRIGHTS OFFER

15,500.000 NHIH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

528872997 Total

0.00 0.000.0030,752.000 Local 0.00

Base 0.00 0.00 0.00 0.00

REIT USD.0001529043101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LEXINGTON REALTY TRUST

2,242.000 NHIH Local 7.648198 0.00 22.42 0.00 17,169.681.000000

Base 7.648198 0.00 22.42 0.00 17,169.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,858.000 NHIH Local 7.645102 0.00 18.58 0.00 14,223.181.000000

Base 7.645102 0.00 18.58 0.00 14,223.18

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,600.000 NHIH Local 7.696900 0.00 66.00 0.00 50,865.541.000000

Base 7.696900 0.00 66.00 0.00 50,865.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

27,000.000 NHDG Local 5.926900 0.00 135.00 0.00 160,161.301.000000

Base 5.926900 0.00 135.00 0.00 160,161.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

27,000.000 NHHZ Local 6.460000 0.00 0.00 0.00 174,420.001.000000

Base 6.460000 0.00 0.00 0.00 174,420.00



Prepared by State StreetPage 1238

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

529043101 Total

242.00 0.000.0064,700.000 Local 416,839.70

Base 0.00 242.00 0.00 416,839.70

COMMON STOCK USD.01529771107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEXMARK INTERNATIONAL INC A

1,800.000 NHDG Local 27.030000 0.00 0.00 0.00 48,654.001.000000

Base 27.030000 0.00 0.00 0.00 48,654.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHIH Local 33.830000 0.00 0.00 0.00 23,681.001.000000

Base 33.830000 0.00 0.00 0.00 23,681.00

529771107 Total

0.00 0.000.002,500.000 Local 72,335.00

Base 0.00 0.00 0.00 72,335.00

COMMON STOCK USD.01529898108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLIBBEY INC

100.000 NHIH Local 12.470000 0.00 1.00 0.00 1,248.001.000000

Base 12.470000 0.00 1.00 0.00 1,248.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 12.563300 0.00 17.00 0.00 21,374.611.000000

Base 12.563300 0.00 17.00 0.00 21,374.61

529898108 Total

18.00 0.000.001,800.000 Local 22,622.61

Base 0.00 18.00 0.00 22,622.61

COMMON STOCK USD.01530322106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIBERTY MEDIA CORP   LIBER A

1,300.000 NHDG Local 66.120000 0.00 0.00 0.00 85,956.001.000000

Base 66.120000 0.00 0.00 0.00 85,956.00
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29 Nov 2011 29 Nov 2011 USD/DTCMERGER NON CASH

2,397.109 NHHY Local 38.589609 0.00 0.00 0.00 92,503.501.000000

Base 38.589609 0.00 0.00 0.00 92,503.50

530322106 Total

0.00 0.000.003,697.109 Local 178,459.50

Base 0.00 0.00 0.00 178,459.50

TRACKING STK USD.01530322304 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIBERTY MEDIA CORP   LIBER A

1,000.000 NHDG Local 63.560000 0.00 0.00 0.00 63,560.001.000000

Base 63.560000 0.00 0.00 0.00 63,560.00

TRACKING STK USD.0153071M104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIBERTY INTERACTIVE CORP

11,300.000 NHDG Local 14.770000 0.00 0.00 0.00 166,901.001.000000

Base 14.770000 0.00 0.00 0.00 166,901.00

REIT USD.001531172104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIBERTY PROPERTY TRUST

2,500.000 NHDG Local 29.110000 0.00 0.00 0.00 72,775.001.000000

Base 29.110000 0.00 0.00 0.00 72,775.00

COMMON STOCK USD.0253217R207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIFE TIME FITNESS INC

3,800.000 NHIH Local 42.276000 0.00 38.00 0.00 160,686.801.000000

Base 42.276000 0.00 38.00 0.00 160,686.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 35.846000 0.00 4.50 0.00 32,265.901.000000

Base 35.846000 0.00 4.50 0.00 32,265.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 40.360000 0.00 0.00 0.00 36,324.001.000000

Base 40.360000 0.00 0.00 0.00 36,324.00
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53217R207 Total

42.50 0.000.005,600.000 Local 229,276.70

Base 0.00 42.50 0.00 229,276.70

COMMON STOCK USD.0153217V109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIFE TECHNOLOGIES CORP

2,900.000 NHDG Local 38.430000 0.00 0.00 0.00 111,447.001.000000

Base 38.430000 0.00 0.00 0.00 111,447.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 40.900000 0.00 0.00 0.00 61,350.001.000000

Base 40.900000 0.00 0.00 0.00 61,350.00

53217V109 Total

0.00 0.000.004,400.000 Local 172,797.00

Base 0.00 0.00 0.00 172,797.00

COMMON STOCK USD.0153219L109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIFEPOINT HOSPITALS INC

1,300.000 NHDG Local 36.640000 0.00 0.00 0.00 47,632.001.000000

Base 36.640000 0.00 0.00 0.00 47,632.00

17 Nov 2011 22 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

1,310.000 NHHO Local 37.584900 0.00 39.30 0.00 49,275.521.000000

Base 37.584900 0.00 39.30 0.00 49,275.52

53219L109 Total

39.30 0.000.002,610.000 Local 96,907.52

Base 0.00 39.30 0.00 96,907.52

COMMON STOCK53220K504 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIGAND PHARMACEUTICALS CL B

1,100.000 NHIH Local 11.401600 0.00 11.00 0.00 12,552.761.000000

Base 11.401600 0.00 11.00 0.00 12,552.76
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 11.369600 0.00 7.00 0.00 7,965.721.000000

Base 11.369600 0.00 7.00 0.00 7,965.72

53220K504 Total

18.00 0.000.001,800.000 Local 20,518.48

Base 0.00 18.00 0.00 20,518.48

COMMON STOCK USD.0153222Q103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIFETIME BRANDS INC

100.000 NHIH Local 12.100000 0.00 1.00 0.00 1,211.001.000000

Base 12.100000 0.00 1.00 0.00 1,211.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 12.115000 0.00 5.00 0.00 6,062.501.000000

Base 12.115000 0.00 5.00 0.00 6,062.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

200.000 NHIH Local 12.190000 0.00 2.00 0.00 2,440.001.000000

Base 12.190000 0.00 2.00 0.00 2,440.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 9.313300 0.00 10.00 0.00 18,636.601.000000

Base 9.313300 0.00 10.00 0.00 18,636.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 9.450000 0.00 0.00 0.00 18,900.001.000000

Base 9.450000 0.00 0.00 0.00 18,900.00

53222Q103 Total

18.00 0.000.004,800.000 Local 47,250.10

Base 0.00 18.00 0.00 47,250.10
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COMMON STOCK NPV532457108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHELI LILLY + CO

12,900.000 NHDG Local 36.970000 0.00 0.00 0.00 476,913.001.000000

Base 36.970000 0.00 0.00 0.00 476,913.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 37.695000 0.00 7.50 0.00 18,855.001.000000

Base 37.695000 0.00 7.50 0.00 18,855.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 37.695000 0.00 4.50 0.00 11,313.001.000000

Base 37.695000 0.00 4.50 0.00 11,313.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHIH Local 37.650000 0.00 0.00 0.00 331,320.001.000000

Base 37.650000 0.00 0.00 0.00 331,320.00

28 Nov 2011 01 Dec 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

19,629.000 NHEZ Local 36.336700 0.00 588.87 0.00 713,841.951.000000

Base 36.336700 0.00 588.87 0.00 713,841.95

532457108 Total

600.87 0.000.0042,129.000 Local 1,552,242.95

Base 0.00 600.87 0.00 1,552,242.95

COMMON STOCK53261M104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIMELIGHT NETWORKS INC

4,000.000 NHIH Local 3.186700 0.00 40.00 0.00 12,786.801.000000

Base 3.186700 0.00 40.00 0.00 12,786.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 3.185600 0.00 16.00 0.00 5,112.961.000000

Base 3.185600 0.00 16.00 0.00 5,112.96
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 3.167000 0.00 5.00 0.00 1,588.501.000000

Base 3.167000 0.00 5.00 0.00 1,588.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 2.110200 0.00 12.00 0.00 5,076.481.000000

Base 2.110200 0.00 12.00 0.00 5,076.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 2.620000 0.00 0.00 0.00 6,288.001.000000

Base 2.620000 0.00 0.00 0.00 6,288.00

53261M104 Total

73.00 0.000.0010,900.000 Local 30,852.74

Base 0.00 73.00 0.00 30,852.74

COMMON STOCK USD.5532716107 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIMITED BRANDS INC

2,200.000 NHIH Local 43.690000 0.00 0.00 0.00 96,118.001.000000

Base 43.690000 0.00 0.00 0.00 96,118.00

COMMON STOCK USD.01532746104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIMONEIRA CO

700.000 NHIH Local 16.854300 0.00 7.00 0.00 11,805.011.000000

Base 16.854300 0.00 7.00 0.00 11,805.01

COMMON STOCK USD.01532774106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIN TV CORP CL A

1,200.000 NHIH Local 3.645600 0.00 12.00 0.00 4,386.721.000000

Base 3.645600 0.00 12.00 0.00 4,386.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 3.622000 0.00 15.00 0.00 5,448.001.000000

Base 3.622000 0.00 15.00 0.00 5,448.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 1.927600 0.00 30.50 0.00 11,788.861.000000

Base 1.927600 0.00 30.50 0.00 11,788.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 2.120000 0.00 0.00 0.00 12,932.001.000000

Base 2.120000 0.00 0.00 0.00 12,932.00

532774106 Total

57.50 0.000.0014,900.000 Local 34,555.58

Base 0.00 57.50 0.00 34,555.58

COMMON STOCK USD.01532791100 15 Nov 2011 18 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCLINCARE HOLDINGS INC

1,600.000 NHDF Local 23.530400 0.00 11.20 0.00 37,659.841.000000

Base 23.530400 0.00 11.20 0.00 37,659.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,900.000 NHDF Local 23.721800 0.00 20.30 0.00 68,813.521.000000

Base 23.721800 0.00 20.30 0.00 68,813.52

17 Nov 2011 22 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,400.000 NHDF Local 23.252900 0.00 23.80 0.00 79,083.661.000000

Base 23.252900 0.00 23.80 0.00 79,083.66

18 Nov 2011 23 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

700.000 NHDF Local 23.085100 0.00 5.25 0.00 16,164.821.000000

Base 23.085100 0.00 5.25 0.00 16,164.82

21 Nov 2011 25 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

700.000 NHDF Local 22.854900 0.00 4.90 0.00 16,003.331.000000

Base 22.854900 0.00 4.90 0.00 16,003.33
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22 Nov 2011 28 Nov 2011 USD/DTC 0.01UBS SECURITIES LLC

400.000 NHDF Local 22.705900 0.00 2.80 0.00 9,085.161.000000

Base 22.705900 0.00 2.80 0.00 9,085.16

23 Nov 2011 29 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,100.000 NHDF Local 22.380300 0.00 10.50 0.00 47,009.131.000000

Base 22.380300 0.00 10.50 0.00 47,009.13

28 Nov 2011 01 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDF Local 22.740400 0.00 2.00 0.00 9,098.161.000000

Base 22.740400 0.00 2.00 0.00 9,098.16

29 Nov 2011 02 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

700.000 NHDF Local 22.842200 0.00 4.90 0.00 15,994.441.000000

Base 22.842200 0.00 4.90 0.00 15,994.44

30 Nov 2011 05 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,700.000 NHDF Local 23.558100 0.00 13.50 0.00 63,620.371.000000

Base 23.558100 0.00 13.50 0.00 63,620.37

01 Dec 2011 06 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

500.000 NHDF Local 23.869700 0.00 3.50 0.00 11,938.351.000000

Base 23.869700 0.00 3.50 0.00 11,938.35

02 Dec 2011 07 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

700.000 NHDF Local 23.966200 0.00 3.50 0.00 16,779.841.000000

Base 23.966200 0.00 3.50 0.00 16,779.84

05 Dec 2011 08 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,500.000 NHDF Local 24.218000 0.00 11.25 0.00 36,338.251.000000

Base 24.218000 0.00 11.25 0.00 36,338.25

06 Dec 2011 09 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 24.025500 0.00 4.00 0.00 19,224.401.000000

Base 24.025500 0.00 4.00 0.00 19,224.40
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07 Dec 2011 12 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

300.000 NHDF Local 23.760500 0.00 2.25 0.00 7,130.401.000000

Base 23.760500 0.00 2.25 0.00 7,130.40

08 Dec 2011 13 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,100.000 NHDF Local 23.953200 0.00 8.25 0.00 26,356.771.000000

Base 23.953200 0.00 8.25 0.00 26,356.77

09 Dec 2011 14 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,300.000 NHDF Local 24.037700 0.00 9.75 0.00 31,258.761.000000

Base 24.037700 0.00 9.75 0.00 31,258.76

12 Dec 2011 15 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 23.827800 0.00 10.50 0.00 33,369.421.000000

Base 23.827800 0.00 10.50 0.00 33,369.42

13 Dec 2011 16 Dec 2011 USD/DTC 0.01ASSENT LLC

2,800.000 NHDF Local 23.893700 0.00 19.60 0.00 66,921.961.000000

Base 23.893700 0.00 19.60 0.00 66,921.96

14 Dec 2011 19 Dec 2011 USD/DTC 0.01ASSENT LLC

600.000 NHDF Local 23.704500 0.00 4.20 0.00 14,226.901.000000

Base 23.704500 0.00 4.20 0.00 14,226.90

15 Dec 2011 20 Dec 2011 USD/DTC 0.01ASSENT LLC

1,000.000 NHDF Local 23.982500 0.00 7.00 0.00 23,989.501.000000

Base 23.982500 0.00 7.00 0.00 23,989.50

16 Dec 2011 21 Dec 2011 USD/DTC 0.01ASSENT LLC

1,100.000 NHDF Local 24.153300 0.00 7.70 0.00 26,576.331.000000

Base 24.153300 0.00 7.70 0.00 26,576.33

19 Dec 2011 22 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,300.000 NHDF Local 24.155400 0.00 17.25 0.00 55,574.671.000000

Base 24.155400 0.00 17.25 0.00 55,574.67



Prepared by State StreetPage 1247

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

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 Dec 2011 23 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

800.000 NHDF Local 24.568900 0.00 6.00 0.00 19,661.121.000000

Base 24.568900 0.00 6.00 0.00 19,661.12

21 Dec 2011 27 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

100.000 NHDF Local 24.672800 0.00 0.75 0.00 2,468.031.000000

Base 24.672800 0.00 0.75 0.00 2,468.03

22 Dec 2011 28 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,900.000 NHDF Local 25.498100 0.00 9.50 0.00 48,455.891.000000

Base 25.498100 0.00 9.50 0.00 48,455.89

23 Dec 2011 29 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,300.000 NHDF Local 25.496000 0.00 11.50 0.00 58,652.301.000000

Base 25.496000 0.00 11.50 0.00 58,652.30

27 Dec 2011 30 Dec 2011 USD/DTC 0.01ASSENT LLC

1,400.000 NHDF Local 25.649900 0.00 9.80 0.00 35,919.661.000000

Base 25.649900 0.00 9.80 0.00 35,919.66

28 Dec 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 25.373000 0.00 10.50 0.00 35,532.701.000000

Base 25.373000 0.00 10.50 0.00 35,532.70

29 Dec 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,300.000 NHDF Local 25.344000 0.00 17.25 0.00 58,308.451.000000

Base 25.344000 0.00 17.25 0.00 58,308.45

532791100 Total

273.20 0.000.0041,200.000 Local 991,216.13

Base 0.00 273.20 0.00 991,216.13
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COMMON STOCK NPV533535100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LINCOLN EDUCATIONAL SERVICES

800.000 NHIH Local 8.269400 0.00 8.00 0.00 6,623.521.000000

Base 8.269400 0.00 8.00 0.00 6,623.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 8.240000 0.00 12.00 0.00 9,900.001.000000

Base 8.240000 0.00 12.00 0.00 9,900.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 7.560000 0.00 25.50 0.00 38,581.501.000000

Base 7.560000 0.00 25.50 0.00 38,581.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 8.520000 0.00 0.00 0.00 43,452.001.000000

Base 8.520000 0.00 0.00 0.00 43,452.00

533535100 Total

45.50 0.000.0012,200.000 Local 98,557.02

Base 0.00 45.50 0.00 98,557.02

COMMON STOCK NPV533900106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLINCOLN ELECTRIC HOLDINGS

600.000 NHDG Local 29.010000 0.00 0.00 0.00 17,406.001.000000

Base 29.010000 0.00 0.00 0.00 17,406.00

COMMON STOCK NPV534187109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLINCOLN NATIONAL CORP

5,500.000 NHDG Local 15.630000 0.00 0.00 0.00 85,965.001.000000

Base 15.630000 0.00 0.00 0.00 85,965.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHIH Local 19.810000 0.00 0.00 0.00 53,487.001.000000

Base 19.810000 0.00 0.00 0.00 53,487.00
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534187109 Total

0.00 0.000.008,200.000 Local 139,452.00

Base 0.00 0.00 0.00 139,452.00

COMMON STOCK USD1.535555106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LINDSAY CORP

200.000 NHIH Local 58.530000 0.00 2.00 0.00 11,708.001.000000

Base 58.530000 0.00 2.00 0.00 11,708.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 58.635000 0.00 1.00 0.00 5,864.501.000000

Base 58.635000 0.00 1.00 0.00 5,864.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 59.127500 0.00 8.00 0.00 47,310.001.000000

Base 59.127500 0.00 8.00 0.00 47,310.00

535555106 Total

11.00 0.000.001,100.000 Local 64,882.50

Base 0.00 11.00 0.00 64,882.50

COMMON STOCK535678106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLINEAR TECHNOLOGY CORP

2,000.000 NHIH Local 31.990000 0.00 0.00 0.00 63,980.001.000000

Base 31.990000 0.00 0.00 0.00 63,980.00

COMMON STOCK NPV535919203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIONS GATE ENTERTAINMENT COR

2,890.000 NHIH Local 8.492900 0.00 28.90 0.00 24,573.381.000000

Base 8.492900 0.00 28.90 0.00 24,573.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,110.000 NHIH Local 8.537200 0.00 11.10 0.00 9,487.391.000000

Base 8.537200 0.00 11.10 0.00 9,487.39
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535919203 Total

40.00 0.000.004,000.000 Local 34,060.77

Base 0.00 40.00 0.00 34,060.77

COMMON STOCK USD.01536252109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIONBRIDGE TECHNOLOGIES INC

1,000.000 NHIH Local 2.428000 0.00 10.00 0.00 2,438.001.000000

Base 2.428000 0.00 10.00 0.00 2,438.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 2.390000 0.00 1.00 0.00 240.001.000000

Base 2.390000 0.00 1.00 0.00 240.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

4,400.000 NHIH Local 2.412300 0.00 44.00 0.00 10,658.121.000000

Base 2.412300 0.00 44.00 0.00 10,658.12

536252109 Total

55.00 0.000.005,500.000 Local 13,336.12

Base 0.00 55.00 0.00 13,336.12

COMMON STOCK53635B107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIQUIDITY SERVICES INC

700.000 NHIH Local 31.768600 0.00 7.00 0.00 22,245.021.000000

Base 31.768600 0.00 7.00 0.00 22,245.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 31.871000 0.00 10.00 0.00 31,881.001.000000

Base 31.871000 0.00 10.00 0.00 31,881.00

53635B107 Total

17.00 0.000.001,700.000 Local 54,126.02

Base 0.00 17.00 0.00 54,126.02
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COMMON STOCK NPV536797103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COLITHIA MOTORS INC CL A

2,000.000 NHIH Local 21.657000 0.00 20.00 0.00 43,334.001.000000

Base 21.657000 0.00 20.00 0.00 43,334.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 15.175900 0.00 25.50 0.00 77,422.591.000000

Base 15.175900 0.00 25.50 0.00 77,422.59

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 17.310000 0.00 0.00 0.00 88,281.001.000000

Base 17.310000 0.00 0.00 0.00 88,281.00

536797103 Total

45.50 0.000.0012,200.000 Local 209,037.59

Base 0.00 45.50 0.00 209,037.59

COMMON STOCK USD.01537008104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LITTELFUSE INC

2,000.000 NHIH Local 48.461000 0.00 20.00 0.00 96,942.001.000000

Base 48.461000 0.00 20.00 0.00 96,942.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 38.359800 0.00 3.00 0.00 23,018.881.000000

Base 38.359800 0.00 3.00 0.00 23,018.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 45.240000 0.00 0.00 0.00 27,144.001.000000

Base 45.240000 0.00 0.00 0.00 27,144.00

11 Oct 2011 14 Oct 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

770.000 NHHO Local 45.071300 0.00 30.80 0.00 34,735.701.000000

Base 45.071300 0.00 30.80 0.00 34,735.70
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537008104 Total

53.80 0.000.003,970.000 Local 181,840.58

Base 0.00 53.80 0.00 181,840.58

COMMON STOCK USD.01538034109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIVE NATION ENTERTAINMENT IN

5,160.000 NHIH Local 8.152700 0.00 51.60 0.00 42,119.531.000000

Base 8.152700 0.00 51.60 0.00 42,119.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

5,000.000 NHIH Local 8.025000 0.00 50.00 0.00 40,175.001.000000

Base 8.025000 0.00 50.00 0.00 40,175.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,440.000 NHIH Local 8.112000 0.00 24.40 0.00 19,817.681.000000

Base 8.112000 0.00 24.40 0.00 19,817.68

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

31,900.000 NHDG Local 7.321200 0.00 159.50 0.00 233,705.781.000000

Base 7.321200 0.00 159.50 0.00 233,705.78

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

31,900.000 NHHZ Local 8.510000 0.00 0.00 0.00 271,469.001.000000

Base 8.510000 0.00 0.00 0.00 271,469.00

538034109 Total

285.50 0.000.0076,400.000 Local 607,286.99

Base 0.00 285.50 0.00 607,286.99

COMMON STOCK538146101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIVEPERSON INC

664.000 NHIH Local 12.803600 0.00 6.64 0.00 8,508.231.000000

Base 12.803600 0.00 6.64 0.00 8,508.23
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,036.000 NHIH Local 12.801301 0.00 40.36 0.00 51,706.411.000000

Base 12.801301 0.00 40.36 0.00 51,706.41

28 Nov 2011 01 Dec 2011 USD/DTC 0.03SEI FINANCIAL SER CO

1,060.000 NHHO Local 11.705300 0.00 31.80 0.00 12,439.421.000000

Base 11.705300 0.00 31.80 0.00 12,439.42

22 Dec 2011 28 Dec 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,650.000 NHHO Local 12.874000 0.00 109.50 0.00 47,099.601.000000

Base 12.874000 0.00 109.50 0.00 47,099.60

538146101 Total

188.30 0.000.009,410.000 Local 119,753.66

Base 0.00 188.30 0.00 119,753.66

COMMON STOCK USD1.539320101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIZ CLAIBORNE INC

6,006.000 NHIH Local 8.661001 0.00 60.06 0.00 52,078.031.000000

Base 8.661001 0.00 60.06 0.00 52,078.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 8.602900 0.00 12.00 0.00 10,335.481.000000

Base 8.602900 0.00 12.00 0.00 10,335.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,194.000 NHIH Local 8.662404 0.00 11.94 0.00 10,354.851.000000

Base 8.662404 0.00 11.94 0.00 10,354.85

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,600.000 NHDG Local 4.302300 0.00 103.00 0.00 88,730.381.000000

Base 4.302300 0.00 103.00 0.00 88,730.38



Prepared by State StreetPage 1254

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,600.000 NHHZ Local 5.050000 0.00 0.00 0.00 104,030.001.000000

Base 5.050000 0.00 0.00 0.00 104,030.00

539320101 Total

187.00 0.000.0049,600.000 Local 265,528.74

Base 0.00 187.00 0.00 265,528.74

VENTURE CAPITAL LBO539453993 26 Oct 2011 26 Oct 2011 USD/BOSCAPITAL CALLTHOMAS H LEE EQUITY FUND V

12,164.000 NHEL Local 1.000000 0.00 0.00 0.00 12,164.001.000000

Base 1.000000 0.00 0.00 0.00 12,164.00

COMMON STOCK USD1.539830109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLOCKHEED MARTIN CORP

700.000 NHDG Local 72.640000 0.00 0.00 0.00 50,848.001.000000

Base 72.640000 0.00 0.00 0.00 50,848.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHIH Local 77.350000 0.00 0.00 0.00 201,110.001.000000

Base 77.350000 0.00 0.00 0.00 201,110.00

539830109 Total

0.00 0.000.003,300.000 Local 251,958.00

Base 0.00 0.00 0.00 251,958.00

COMMON STOCK USD.01540424108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLOEWS CORP

5,700.000 NHDG Local 34.550000 0.00 0.00 0.00 196,935.001.000000

Base 34.550000 0.00 0.00 0.00 196,935.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHIH Local 38.930000 0.00 0.00 0.00 105,111.001.000000

Base 38.930000 0.00 0.00 0.00 105,111.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 36.765000 0.00 3.00 0.00 7,356.001.000000

Base 36.765000 0.00 3.00 0.00 7,356.00

540424108 Total

3.00 0.000.008,600.000 Local 309,402.00

Base 0.00 3.00 0.00 309,402.00

COMMON STOCK USD.0154142L109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LOGMEIN INC

1,000.000 NHIH Local 42.433000 0.00 10.00 0.00 42,443.001.000000

Base 42.433000 0.00 10.00 0.00 42,443.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 42.300000 0.00 5.00 0.00 21,155.001.000000

Base 42.300000 0.00 5.00 0.00 21,155.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 42.300000 0.00 3.00 0.00 12,693.001.000000

Base 42.300000 0.00 3.00 0.00 12,693.00

54142L109 Total

18.00 0.000.001,800.000 Local 76,291.00

Base 0.00 18.00 0.00 76,291.00

COMMON STOCK USD.0154222A106 03 Oct 2011 04 Oct 2011 USD/DTC1 SPINOFF NON CASHLONE PINE RESOURCES INC

918.715 NHEU Local 11.004849 0.00 0.00 0.00 10,110.321.000000

Base 11.004849 0.00 0.00 0.00 10,110.32

03 Oct 2011 04 Oct 2011 USD/DTC1 SPINOFF NON CASH

428.741 NHEU Local 12.220082 0.00 0.00 0.00 5,239.251.000000

Base 12.220082 0.00 0.00 0.00 5,239.25
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03 Oct 2011 04 Oct 2011 USD/DTC1 SPINOFF NON CASH

1,231.096 NHEU Local 14.109087 0.00 0.00 0.00 17,369.641.000000

Base 14.109087 0.00 0.00 0.00 17,369.64

03 Oct 2011 04 Oct 2011 USD/DTC1 SPINOFF NON CASH

208.246 NHEU Local 18.020850 0.00 0.00 0.00 3,752.771.000000

Base 18.020850 0.00 0.00 0.00 3,752.77

03 Oct 2011 04 Oct 2011 USD/DTC1 SPINOFF NON CASH

428.748 NHEU Local 12.045374 0.00 0.00 0.00 5,164.431.000000

Base 12.045374 0.00 0.00 0.00 5,164.43

03 Oct 2011 04 Oct 2011 USD/DTC1 SPINOFF NON CASH

1,071.850 NHHY Local 12.778215 0.00 0.00 0.00 13,696.331.000000

Base 12.778215 0.00 0.00 0.00 13,696.33

54222A106 Total

0.00 0.000.004,287.396 Local 55,332.74

Base 0.00 0.00 0.00 55,332.74

COMMON STOCK543524300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LOOPNET INC

1,100.000 NHIH Local 17.651600 0.00 11.00 0.00 19,427.761.000000

Base 17.651600 0.00 11.00 0.00 19,427.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 17.638800 0.00 4.00 0.00 7,059.521.000000

Base 17.638800 0.00 4.00 0.00 7,059.52

543524300 Total

15.00 0.000.001,500.000 Local 26,487.28

Base 0.00 15.00 0.00 26,487.28
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COMMON STOCK USD.01543881106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LORAL SPACE + COMMUNICATIONS

200.000 NHIH Local 59.292500 0.00 2.00 0.00 11,860.501.000000

Base 59.292500 0.00 2.00 0.00 11,860.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 59.121700 0.00 3.00 0.00 17,739.511.000000

Base 59.121700 0.00 3.00 0.00 17,739.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 59.484000 0.00 5.00 0.00 29,747.001.000000

Base 59.484000 0.00 5.00 0.00 29,747.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 49.085400 0.00 11.00 0.00 107,998.881.000000

Base 49.085400 0.00 11.00 0.00 107,998.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 55.380000 0.00 0.00 0.00 121,836.001.000000

Base 55.380000 0.00 0.00 0.00 121,836.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 57.050000 0.00 1.50 0.00 5,706.501.000000

Base 57.050000 0.00 1.50 0.00 5,706.50

543881106 Total

22.50 0.000.005,500.000 Local 294,888.39

Base 0.00 22.50 0.00 294,888.39

COMMON STOCK USD.01544147101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLORILLARD INC

2,702.000 NHDG Local 110.700000 0.00 0.00 0.00 299,111.401.000000

Base 110.700000 0.00 0.00 0.00 299,111.40
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,230.000 NHIH Local 108.310000 0.00 0.00 0.00 133,221.301.000000

Base 108.310000 0.00 0.00 0.00 133,221.30

544147101 Total

0.00 0.000.003,932.000 Local 432,332.70

Base 0.00 0.00 0.00 432,332.70

COMMON STOCK USD1.546347105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COLOUISIANA PACIFIC CORP

11,800.000 NHIH Local 6.942800 0.00 118.00 0.00 82,043.041.000000

Base 6.942800 0.00 118.00 0.00 82,043.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

30,300.000 NHDG Local 4.624600 0.00 151.50 0.00 140,276.881.000000

Base 4.624600 0.00 151.50 0.00 140,276.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

30,300.000 NHHZ Local 5.450000 0.00 0.00 0.00 165,135.001.000000

Base 5.450000 0.00 0.00 0.00 165,135.00

546347105 Total

269.50 0.000.0072,400.000 Local 387,454.92

Base 0.00 269.50 0.00 387,454.92

COMMON STOCK USD.5548661107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLOWE S COS INC

24,500.000 NHDG Local 19.340000 0.00 0.00 0.00 473,830.001.000000

Base 19.340000 0.00 0.00 0.00 473,830.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 21.460000 0.00 7.50 0.00 10,737.501.000000

Base 21.460000 0.00 7.50 0.00 10,737.50
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,200.000 NHIH Local 23.500000 0.00 0.00 0.00 263,200.001.000000

Base 23.500000 0.00 0.00 0.00 263,200.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 24.887500 0.00 6.00 0.00 9,961.001.000000

Base 24.887500 0.00 6.00 0.00 9,961.00

548661107 Total

13.50 0.000.0036,600.000 Local 757,728.50

Base 0.00 13.50 0.00 757,728.50

COMMON STOCK USD.32549282101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LUBY S INC

90.000 NHIH Local 4.360000 0.00 0.90 0.00 393.301.000000

Base 4.360000 0.00 0.90 0.00 393.30

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,610.000 NHIH Local 4.373503 0.00 16.10 0.00 7,057.441.000000

Base 4.373503 0.00 16.10 0.00 7,057.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 4.124200 0.00 20.50 0.00 16,929.721.000000

Base 4.124200 0.00 20.50 0.00 16,929.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 4.500000 0.00 0.00 0.00 18,450.001.000000

Base 4.500000 0.00 0.00 0.00 18,450.00

549282101 Total

37.50 0.000.009,900.000 Local 42,830.46

Base 0.00 37.50 0.00 42,830.46
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COMMON STOCK USD1.549764108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LUFKIN INDUSTRIES INC

1,500.000 NHIH Local 67.678300 0.00 15.00 0.00 101,532.451.000000

Base 67.678300 0.00 15.00 0.00 101,532.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 68.405500 0.00 12.00 0.00 82,098.601.000000

Base 68.405500 0.00 12.00 0.00 82,098.60

549764108 Total

27.00 0.000.002,700.000 Local 183,631.05

Base 0.00 27.00 0.00 183,631.05

COMMON STOCK USD.01550021109 30 Nov 2011 05 Dec 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INCLULULEMON ATHLETICA INC

11,819.000 NHIB Local 49.319000 0.00 472.76 0.00 583,374.021.000000

Base 49.319000 0.00 472.76 0.00 583,374.02

01 Dec 2011 06 Dec 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

9,546.000 NHIB Local 44.709200 0.00 381.84 0.00 427,175.861.000000

Base 44.709200 0.00 381.84 0.00 427,175.86

05 Dec 2011 08 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,164.000 NHIB Local 49.018900 0.00 31.64 0.00 155,127.441.000000

Base 49.018900 0.00 31.64 0.00 155,127.44

550021109 Total

886.24 0.000.0024,529.000 Local 1,165,677.32

Base 0.00 886.24 0.00 1,165,677.32

COMMON STOCK55003T107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LUMBER LIQUIDATORS HOLDINGS

1,600.000 NHIH Local 17.044100 0.00 16.00 0.00 27,286.561.000000

Base 17.044100 0.00 16.00 0.00 27,286.56
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 17.139000 0.00 5.00 0.00 8,574.501.000000

Base 17.139000 0.00 5.00 0.00 8,574.50

55003T107 Total

21.00 0.000.002,100.000 Local 35,861.06

Base 0.00 21.00 0.00 35,861.06

COMMON STOCK55027E102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLUMINEX CORP

3,400.000 NHIH Local 20.760000 0.00 34.00 0.00 70,618.001.000000

Base 20.760000 0.00 34.00 0.00 70,618.00

COMMON STOCK550283105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LUMOS NETWORKS CORP

800.000 NHIH Local 15.228100 0.00 8.00 0.00 12,190.481.000000

Base 15.228100 0.00 8.00 0.00 12,190.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 15.197500 0.00 5.00 0.00 7,603.751.000000

Base 15.197500 0.00 5.00 0.00 7,603.75

550283105 Total

13.00 0.000.001,300.000 Local 19,794.23

Base 0.00 13.00 0.00 19,794.23

COMMON STOCK USD.1550819106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLYDALL INC

400.000 NHIH Local 9.070000 0.00 4.00 0.00 3,632.001.000000

Base 9.070000 0.00 4.00 0.00 3,632.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,100.000 NHIH Local 9.104500 0.00 11.00 0.00 10,025.951.000000

Base 9.104500 0.00 11.00 0.00 10,025.95
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 8.392700 0.00 18.50 0.00 31,071.491.000000

Base 8.392700 0.00 18.50 0.00 31,071.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 8.960000 0.00 0.00 0.00 33,152.001.000000

Base 8.960000 0.00 0.00 0.00 33,152.00

550819106 Total

33.50 0.000.008,900.000 Local 77,881.44

Base 0.00 33.50 0.00 77,881.44

COMMON STOCK USD.01552541104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.M + F WORLDWIDE CORP

300.000 NHIH Local 24.878300 0.00 3.00 0.00 7,466.491.000000

Base 24.878300 0.00 3.00 0.00 7,466.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 24.888300 0.00 6.00 0.00 14,938.981.000000

Base 24.888300 0.00 6.00 0.00 14,938.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 24.670100 0.00 11.50 0.00 56,752.731.000000

Base 24.670100 0.00 11.50 0.00 56,752.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 24.840000 0.00 0.00 0.00 57,132.001.000000

Base 24.840000 0.00 0.00 0.00 57,132.00

552541104 Total

20.50 0.000.005,500.000 Local 136,290.20

Base 0.00 20.50 0.00 136,290.20
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COMMON STOCK USD.555261F104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHM + T BANK CORP

2,300.000 NHDG Local 69.900000 0.00 0.00 0.00 160,770.001.000000

Base 69.900000 0.00 0.00 0.00 160,770.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 72.010000 0.00 0.00 0.00 79,211.001.000000

Base 72.010000 0.00 0.00 0.00 79,211.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 71.540000 0.00 1.50 0.00 7,155.501.000000

Base 71.540000 0.00 1.50 0.00 7,155.50

55261F104 Total

1.50 0.000.003,500.000 Local 247,136.50

Base 0.00 1.50 0.00 247,136.50

COMMON STOCK USD1.55262C100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMBIA INC

3,000.000 NHDG Local 7.270000 0.00 0.00 0.00 21,810.001.000000

Base 7.270000 0.00 0.00 0.00 21,810.00

COMMON STOCK USD.0155264U108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MB FINANCIAL INC

517.000 NHIH Local 16.327002 0.00 5.17 0.00 8,446.231.000000

Base 16.327002 0.00 5.17 0.00 8,446.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,383.000 NHIH Local 16.566101 0.00 43.83 0.00 72,653.051.000000

Base 16.566101 0.00 43.83 0.00 72,653.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,200.000 NHDG Local 14.429100 0.00 61.00 0.00 176,096.021.000000

Base 14.429100 0.00 61.00 0.00 176,096.02



Prepared by State StreetPage 1264

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,200.000 NHHZ Local 15.890000 0.00 0.00 0.00 193,858.001.000000

Base 15.890000 0.00 0.00 0.00 193,858.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHZ Local 17.102500 0.00 9.00 0.00 10,270.501.000000

Base 17.102500 0.00 9.00 0.00 10,270.50

55264U108 Total

119.00 0.000.0029,900.000 Local 461,323.80

Base 0.00 119.00 0.00 461,323.80

COMMON STOCK USD.01552676108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MDC HOLDINGS INC

2,200.000 NHIH Local 18.353500 0.00 22.00 0.00 40,399.701.000000

Base 18.353500 0.00 22.00 0.00 40,399.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 18.479100 0.00 11.00 0.00 20,338.011.000000

Base 18.479100 0.00 11.00 0.00 20,338.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,600.000 NHDG Local 15.474300 0.00 43.00 0.00 133,121.981.000000

Base 15.474300 0.00 43.00 0.00 133,121.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,600.000 NHHZ Local 18.510000 0.00 0.00 0.00 159,186.001.000000

Base 18.510000 0.00 0.00 0.00 159,186.00

552676108 Total

76.00 0.000.0020,500.000 Local 353,045.69

Base 0.00 76.00 0.00 353,045.69
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COMMON STOCK USD1.552690109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMDU RESOURCES GROUP INC

3,200.000 NHDG Local 19.190000 0.00 0.00 0.00 61,408.001.000000

Base 19.190000 0.00 0.00 0.00 61,408.00

COMMON STOCK NPV552697104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MDC PARTNERS INC A

2,200.000 NHIH Local 14.239500 0.00 22.00 0.00 31,348.901.000000

Base 14.239500 0.00 22.00 0.00 31,348.90

COMMON STOCK USD.01552715104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEMC ELECTRONIC MATERIALS

2,000.000 NHIH Local 4.650000 0.00 0.00 0.00 9,300.001.000000

Base 4.650000 0.00 0.00 0.00 9,300.00

REIT USD.0155272X102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MFA FINANCIAL INC

8,510.000 NHIH Local 6.691000 0.00 85.10 0.00 57,025.511.000000

Base 6.691000 0.00 85.10 0.00 57,025.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,842.000 NHIH Local 6.684100 0.00 38.42 0.00 25,718.731.000000

Base 6.684100 0.00 38.42 0.00 25,718.73

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

19,348.000 NHIH Local 6.694500 0.00 193.48 0.00 129,718.671.000000

Base 6.694500 0.00 193.48 0.00 129,718.67

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

80,600.000 NHDG Local 6.425900 0.00 403.00 0.00 518,330.541.000000

Base 6.425900 0.00 403.00 0.00 518,330.54

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

80,600.000 NHHZ Local 6.470000 0.00 0.00 0.00 521,482.001.000000

Base 6.470000 0.00 0.00 0.00 521,482.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHZ Local 6.929300 0.00 22.50 0.00 10,416.451.000000

Base 6.929300 0.00 22.50 0.00 10,416.45

55272X102 Total

742.50 0.000.00194,400.000 Local 1,262,691.90

Base 0.00 742.50 0.00 1,262,691.90

COMMON STOCK USD1.55277J108 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MF GLOBAL HOLDINGS LTD

37,600.000 NHDG Local 3.875400 0.00 188.00 0.00 145,903.041.000000

Base 3.875400 0.00 188.00 0.00 145,903.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

37,600.000 NHHZ Local 4.020000 0.00 0.00 0.00 151,152.001.000000

Base 4.020000 0.00 0.00 0.00 151,152.00

55277J108 Total

188.00 0.000.0075,200.000 Local 297,055.04

Base 0.00 188.00 0.00 297,055.04

COMMON STOCK USD1.55277P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MGE ENERGY INC

2,100.000 NHIH Local 42.979300 0.00 21.00 0.00 90,277.531.000000

Base 42.979300 0.00 21.00 0.00 90,277.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 39.856400 0.00 25.50 0.00 203,293.141.000000

Base 39.856400 0.00 25.50 0.00 203,293.14

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 41.950000 0.00 0.00 0.00 213,945.001.000000

Base 41.950000 0.00 0.00 0.00 213,945.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 45.070000 0.00 3.00 0.00 9,017.001.000000

Base 45.070000 0.00 3.00 0.00 9,017.00

55277P104 Total

49.50 0.000.0012,500.000 Local 516,532.67

Base 0.00 49.50 0.00 516,532.67

COMMON STOCK USD1.552848103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMGIC INVESTMENT CORP

16,800.000 NHIH Local 2.857000 0.00 168.00 0.00 48,165.601.000000

Base 2.857000 0.00 168.00 0.00 48,165.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

43,100.000 NHDG Local 1.621300 0.00 215.50 0.00 70,093.531.000000

Base 1.621300 0.00 215.50 0.00 70,093.53

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

43,100.000 NHHZ Local 2.450000 0.00 0.00 0.00 105,595.001.000000

Base 2.450000 0.00 0.00 0.00 105,595.00

552848103 Total

383.50 0.000.00103,000.000 Local 223,854.13

Base 0.00 383.50 0.00 223,854.13

COMMON STOCK USD.01552953101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMGM RESORTS INTERNATIONAL

4,500.000 NHDG Local 9.290000 0.00 0.00 0.00 41,805.001.000000

Base 9.290000 0.00 0.00 0.00 41,805.00

55299G991 30 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTMGA DEVELOPMENT ASSOC, LP

1.000 NHEJ Local 6,724.000000 0.00 0.00 0.00 6,724.001.000000

Base 6,724.000000 0.00 0.00 0.00 6,724.00
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30 Nov 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUST

-1.000 NHEJ Local 6,724.000000 0.00 0.00 0.00 -6,724.001.000000

Base 6,724.000000 0.00 0.00 0.00 -6,724.00

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

1.000 NHEJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

55299G991 Total

0.00 0.000.001.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK NPV55302G103 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)MGP INGREDIENTS INC

2,700.000 NHDG Local 4.652000 0.00 13.50 0.00 12,573.901.000000

Base 4.652000 0.00 13.50 0.00 12,573.90

COMMON STOCK NPV55303J106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MGP INGREDIENTS INC

100.000 NHIH Local 5.340000 0.00 1.00 0.00 535.001.000000

Base 5.340000 0.00 1.00 0.00 535.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 5.481000 0.00 10.00 0.00 5,491.001.000000

Base 5.481000 0.00 10.00 0.00 5,491.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 4.900000 0.00 0.00 0.00 13,230.001.000000

Base 4.900000 0.00 0.00 0.00 13,230.00

55303J106 Total

11.00 0.000.003,800.000 Local 19,256.00

Base 0.00 11.00 0.00 19,256.00
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COMMON STOCK USD.0155305B101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.M/I HOMES INC

1,300.000 NHIH Local 8.768800 0.00 13.00 0.00 11,412.441.000000

Base 8.768800 0.00 13.00 0.00 11,412.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 8.802500 0.00 4.00 0.00 3,525.001.000000

Base 8.802500 0.00 4.00 0.00 3,525.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 5.365000 0.00 20.50 0.00 22,017.001.000000

Base 5.365000 0.00 20.50 0.00 22,017.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 5.580000 0.00 0.00 0.00 22,878.001.000000

Base 5.580000 0.00 0.00 0.00 22,878.00

55305B101 Total

37.50 0.000.009,900.000 Local 59,832.44

Base 0.00 37.50 0.00 59,832.44

COMMON STOCK NPV55306N104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMKS INSTRUMENTS INC

4,700.000 NHIH Local 26.710000 0.00 47.00 0.00 125,584.001.000000

Base 26.710000 0.00 47.00 0.00 125,584.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,700.000 NHDG Local 20.964000 0.00 58.50 0.00 245,337.301.000000

Base 20.964000 0.00 58.50 0.00 245,337.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,700.000 NHHZ Local 23.720000 0.00 0.00 0.00 277,524.001.000000

Base 23.720000 0.00 0.00 0.00 277,524.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 26.906700 0.00 4.50 0.00 8,076.511.000000

Base 26.906700 0.00 4.50 0.00 8,076.51

55306N104 Total

110.00 0.000.0028,400.000 Local 656,521.81

Base 0.00 110.00 0.00 656,521.81

REIT USD.01553274101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMPG OFFICE TRUST INC

4,400.000 NHIH Local 2.247300 0.00 44.00 0.00 9,932.121.000000

Base 2.247300 0.00 44.00 0.00 9,932.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,000.000 NHDG Local 1.963000 0.00 55.00 0.00 21,648.001.000000

Base 1.963000 0.00 55.00 0.00 21,648.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,000.000 NHHZ Local 2.130000 0.00 0.00 0.00 23,430.001.000000

Base 2.130000 0.00 0.00 0.00 23,430.00

553274101 Total

99.00 0.000.0026,400.000 Local 55,010.12

Base 0.00 99.00 0.00 55,010.12

COMMON STOCK USD.25553777103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MTS SYSTEMS CORP

900.000 NHIH Local 36.712800 0.00 9.00 0.00 33,050.521.000000

Base 36.712800 0.00 9.00 0.00 33,050.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 36.854000 0.00 5.00 0.00 18,432.001.000000

Base 36.854000 0.00 5.00 0.00 18,432.00
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553777103 Total

14.00 0.000.001,400.000 Local 51,482.52

Base 0.00 14.00 0.00 51,482.52

COMMON STOCK USD.01553829102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MVC CAPITAL INC

100.000 NHIH Local 12.115000 0.00 1.00 0.00 1,212.501.000000

Base 12.115000 0.00 1.00 0.00 1,212.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 12.112900 0.00 21.00 0.00 25,458.091.000000

Base 12.112900 0.00 21.00 0.00 25,458.09

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,300.000 NHDG Local 10.515300 0.00 26.50 0.00 55,757.591.000000

Base 10.515300 0.00 26.50 0.00 55,757.59

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHZ Local 11.060000 0.00 0.00 0.00 58,618.001.000000

Base 11.060000 0.00 0.00 0.00 58,618.00

553829102 Total

48.50 0.000.0012,800.000 Local 141,046.18

Base 0.00 48.50 0.00 141,046.18

COMMON STOCK USD.0155402X105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MWI VETERINARY SUPPLY INC

1,100.000 NHIH Local 70.367400 0.00 11.00 0.00 77,415.141.000000

Base 70.367400 0.00 11.00 0.00 77,415.14

COMMON STOCK USD.0155405W104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMYR GROUP INC/DELAWARE

1,800.000 NHIH Local 18.765000 0.00 18.00 0.00 33,795.001.000000

Base 18.765000 0.00 18.00 0.00 33,795.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 17.333300 0.00 1.50 0.00 5,201.491.000000

Base 17.333300 0.00 1.50 0.00 5,201.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHZ Local 18.730000 0.00 0.00 0.00 5,619.001.000000

Base 18.730000 0.00 0.00 0.00 5,619.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

8,727.000 NHEX Local 17.242400 0.00 261.81 0.00 150,736.231.000000

Base 17.242400 0.00 261.81 0.00 150,736.23

02 Dec 2011 07 Dec 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,877.000 NHEX Local 17.477500 0.00 176.31 0.00 102,891.581.000000

Base 17.477500 0.00 176.31 0.00 102,891.58

05 Dec 2011 08 Dec 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,211.000 NHEX Local 17.801000 0.00 156.33 0.00 92,917.341.000000

Base 17.801000 0.00 156.33 0.00 92,917.34

22 Dec 2011 28 Dec 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,031.000 NHEX Local 19.472500 0.00 81.24 0.00 39,629.891.000000

Base 19.472500 0.00 81.24 0.00 39,629.89

23 Dec 2011 29 Dec 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

292.000 NHEX Local 19.481400 0.00 11.68 0.00 5,700.251.000000

Base 19.481400 0.00 11.68 0.00 5,700.25

27 Dec 2011 30 Dec 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

916.000 NHEX Local 19.309900 0.00 36.64 0.00 17,724.511.000000

Base 19.309900 0.00 36.64 0.00 17,724.51

28 Dec 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,690.000 NHEX Local 19.045800 0.00 67.60 0.00 32,255.001.000000

Base 19.045800 0.00 67.60 0.00 32,255.00



Prepared by State StreetPage 1273

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

29 Dec 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,798.000 NHEX Local 19.098800 0.00 71.92 0.00 34,411.561.000000

Base 19.098800 0.00 71.92 0.00 34,411.56

30 Dec 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,410.000 NHEX Local 19.146800 0.00 56.40 0.00 27,053.391.000000

Base 19.146800 0.00 56.40 0.00 27,053.39

30 Dec 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,850.000 NHEX Local 19.150000 0.00 74.00 0.00 35,501.501.000000

Base 19.150000 0.00 74.00 0.00 35,501.50

55405W104 Total

1,013.43 0.000.0032,202.000 Local 583,436.74

Base 0.00 1,013.43 0.00 583,436.74

COMMON STOCK USD.01554153106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAC GRAY CORP

1,100.000 NHIH Local 13.449100 0.00 11.00 0.00 14,805.011.000000

Base 13.449100 0.00 11.00 0.00 14,805.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 12.942100 0.00 13.00 0.00 33,662.461.000000

Base 12.942100 0.00 13.00 0.00 33,662.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 13.030000 0.00 0.00 0.00 33,878.001.000000

Base 13.030000 0.00 0.00 0.00 33,878.00

554153106 Total

24.00 0.000.006,300.000 Local 82,345.47

Base 0.00 24.00 0.00 82,345.47



Prepared by State StreetPage 1274

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

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

Base Currency: USD - US DOLLAR

REIT USD.01554382101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMACERICH CO/THE

1,500.000 NHDG Local 42.630000 0.00 0.00 0.00 63,945.001.000000

Base 42.630000 0.00 0.00 0.00 63,945.00

REIT USD.01554489104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMACK CALI REALTY CORP

2,000.000 NHDG Local 26.750000 0.00 0.00 0.00 53,500.001.000000

Base 26.750000 0.00 0.00 0.00 53,500.00

COMMON STOCK USD.0155616P104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMACY S INC

7,500.000 NHDG Local 26.320000 0.00 0.00 0.00 197,400.001.000000

Base 26.320000 0.00 0.00 0.00 197,400.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHIH Local 30.550000 0.00 0.00 0.00 113,035.001.000000

Base 30.550000 0.00 0.00 0.00 113,035.00

55616P104 Total

0.00 0.000.0011,200.000 Local 310,435.00

Base 0.00 0.00 0.00 310,435.00

COMMON STOCK556269108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSTEVEN MADDEN LTD

3,400.000 NHIH Local 35.950000 0.00 34.00 0.00 122,264.001.000000

Base 35.950000 0.00 34.00 0.00 122,264.00

LP557995933 16 Dec 2011 16 Dec 2011 USD/BOSCAPITAL CALLMADISON DEARBORN CAP PARTNER V

37,892.000 NHEL Local 1.000000 0.00 0.00 0.00 37,892.001.000000

Base 1.000000 0.00 0.00 0.00 37,892.00

55799E918 13 Dec 2011 13 Dec 2011 USD/BOSCAPITAL CALLMADISON DEARBORN CAP PTNRS VI

9,118.000 NHEL Local 1.000000 0.00 0.00 0.00 9,118.001.000000

Base 1.000000 0.00 0.00 0.00 9,118.00
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COMMON STOCK55826P100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMADISON SQUARE GARDEN CO A

1,100.000 NHDG Local 22.800000 0.00 0.00 0.00 25,080.001.000000

Base 22.800000 0.00 0.00 0.00 25,080.00

COMMON STOCK USD.01559079207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAGELLAN HEALTH SERVICES INC

429.000 NHIH Local 51.341002 0.00 4.29 0.00 22,029.581.000000

Base 51.341002 0.00 4.29 0.00 22,029.58

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 51.590000 0.00 1.00 0.00 5,160.001.000000

Base 51.590000 0.00 1.00 0.00 5,160.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,371.000 NHIH Local 51.460900 0.00 23.71 0.00 122,037.501.000000

Base 51.460900 0.00 23.71 0.00 122,037.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,184.000 NHDG Local 46.184700 0.00 35.92 0.00 331,826.801.000000

Base 46.184700 0.00 35.92 0.00 331,826.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,184.000 NHHZ Local 50.640000 0.00 0.00 0.00 363,797.761.000000

Base 50.640000 0.00 0.00 0.00 363,797.76

559079207 Total

64.92 0.000.0017,268.000 Local 844,851.64

Base 0.00 64.92 0.00 844,851.64

COMMON STOCK559181102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAGMA DESIGN AUTOMATION INC

6,000.000 NHIH Local 5.779000 0.00 60.00 0.00 34,734.001.000000

Base 5.779000 0.00 60.00 0.00 34,734.00
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DEPOSITORY RECEIPT55953Q202 23 Nov 2011 28 Nov 2011 USD/CED 0.01NATEXIS BLEICHROEDER INCMAGNIT OJSC SPON GDR REGS

20,234.000 NHIL Local 20.703300 0.00 209.46 0.00 419,120.031.000000

Base 20.703300 0.00 209.46 0.00 419,120.03

06 Dec 2011 09 Dec 2011 USD/EUR 0.01LOOP CAPITAL MARKETS LLC

2,545.000 NHHJ Local 20.924098 0.00 26.63 0.00 53,278.461.000000

Base 20.924098 0.00 26.63 0.00 53,278.46

55953Q202 Total

236.09 0.000.0022,779.000 Local 472,398.49

Base 0.00 236.09 0.00 472,398.49

COMMON STOCK USD.0155973B102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMAGNUM HUNTER RESOURCES CORP

10,000.000 NHIH Local 4.678400 0.00 100.00 0.00 46,884.001.000000

Base 4.678400 0.00 100.00 0.00 46,884.00

COMMON STOCK USD.01560305104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAIDENFORM BRANDS INC

900.000 NHIH Local 17.738900 0.00 9.00 0.00 15,974.011.000000

Base 17.738900 0.00 9.00 0.00 15,974.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 17.820400 0.00 12.00 0.00 21,396.481.000000

Base 17.820400 0.00 12.00 0.00 21,396.48

560305104 Total

21.00 0.000.002,100.000 Local 37,370.49

Base 0.00 21.00 0.00 37,370.49

COMMON STOCK USD.0156035L104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAIN STREET CAPITAL CORP

700.000 NHIH Local 18.715000 0.00 7.00 0.00 13,107.501.000000

Base 18.715000 0.00 7.00 0.00 13,107.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 18.725000 0.00 13.00 0.00 24,355.501.000000

Base 18.725000 0.00 13.00 0.00 24,355.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 17.272300 0.00 22.00 0.00 76,020.121.000000

Base 17.272300 0.00 22.00 0.00 76,020.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 18.330000 0.00 0.00 0.00 80,652.001.000000

Base 18.330000 0.00 0.00 0.00 80,652.00

14 Oct 2011 20 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

15.550 NHHZ Local 18.422508 0.00 0.00 0.00 286.471.000000

Base 18.422508 0.00 0.00 0.00 286.47

15 Nov 2011 18 Nov 2011 USD/DTCAUTREPAT-STK/$ DIV

2.582 NHHZ Local 17.621998 0.00 0.00 0.00 45.501.000000

Base 17.621998 0.00 0.00 0.00 45.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHZ Local 20.190900 0.00 16.50 0.00 22,226.491.000000

Base 20.190900 0.00 16.50 0.00 22,226.49

15 Dec 2011 22 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

13.722 NHIH Local 19.676432 0.00 0.00 0.00 270.001.000000

Base 19.676432 0.00 0.00 0.00 270.00

56035L104 Total

58.50 0.000.0011,931.854 Local 216,963.58

Base 0.00 58.50 0.00 216,963.58
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COMMON STOCK NPV56062Y102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAINSOURCE FINANCIAL GROUP I

100.000 NHIH Local 8.572500 0.00 1.00 0.00 858.251.000000

Base 8.572500 0.00 1.00 0.00 858.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 8.617100 0.00 17.00 0.00 14,666.071.000000

Base 8.617100 0.00 17.00 0.00 14,666.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 8.646000 0.00 22.00 0.00 38,064.401.000000

Base 8.646000 0.00 22.00 0.00 38,064.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 9.270000 0.00 0.00 0.00 40,788.001.000000

Base 9.270000 0.00 0.00 0.00 40,788.00

56062Y102 Total

40.00 0.000.0010,600.000 Local 94,376.72

Base 0.00 40.00 0.00 94,376.72

COMMON STOCK560879108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAKO SURGICAL CORP

2,700.000 NHIH Local 33.278400 0.00 27.00 0.00 89,878.681.000000

Base 33.278400 0.00 27.00 0.00 89,878.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 32.940000 0.00 2.00 0.00 6,590.001.000000

Base 32.940000 0.00 2.00 0.00 6,590.00

560879108 Total

29.00 0.000.002,900.000 Local 96,468.68

Base 0.00 29.00 0.00 96,468.68
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COMMON STOCK USD.01562750109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MANHATTAN ASSOCIATES INC

1,200.000 NHIH Local 44.934000 0.00 12.00 0.00 53,932.801.000000

Base 44.934000 0.00 12.00 0.00 53,932.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 44.815000 0.00 1.00 0.00 4,482.501.000000

Base 44.815000 0.00 1.00 0.00 4,482.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 45.004000 0.00 5.00 0.00 22,507.001.000000

Base 45.004000 0.00 5.00 0.00 22,507.00

562750109 Total

18.00 0.000.001,800.000 Local 80,922.30

Base 0.00 18.00 0.00 80,922.30

COMMON STOCK USD.01563571108 19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)MANITOWOC COMPANY INC

3,000.000 NHEU Local 8.510300 0.00 45.00 0.00 25,575.901.000000

Base 8.510300 0.00 45.00 0.00 25,575.90

COMMON STOCK56382Q102 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEMANNING + NAPIER INC

1,200.000 NHIH Local 12.677600 0.00 0.00 0.00 15,213.121.000000

Base 12.677600 0.00 0.00 0.00 15,213.12

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,600.000 NHHZ Local 12.647700 0.00 54.00 0.00 45,585.721.000000

Base 12.647700 0.00 54.00 0.00 45,585.72

56382Q102 Total

54.00 0.000.004,800.000 Local 60,798.84

Base 0.00 54.00 0.00 60,798.84
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COMMON STOCK USD.0156400P201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MANNKIND CORP

5,100.000 NHIH Local 3.041300 0.00 51.00 0.00 15,561.631.000000

Base 3.041300 0.00 51.00 0.00 15,561.63

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 3.045000 0.00 4.00 0.00 1,222.001.000000

Base 3.045000 0.00 4.00 0.00 1,222.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 3.027900 0.00 14.00 0.00 4,253.061.000000

Base 3.027900 0.00 14.00 0.00 4,253.06

56400P201 Total

69.00 0.000.006,900.000 Local 21,036.69

Base 0.00 69.00 0.00 21,036.69

COMMON STOCK USD.0156418H100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMANPOWER INC

1,800.000 NHDG Local 33.620000 0.00 0.00 0.00 60,516.001.000000

Base 33.620000 0.00 0.00 0.00 60,516.00

COMMON STOCK USD.01564563104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MANTECH INTERNATIONAL CORP A

1,000.000 NHIH Local 33.452500 0.00 10.00 0.00 33,462.501.000000

Base 33.452500 0.00 10.00 0.00 33,462.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 33.509100 0.00 11.00 0.00 36,871.011.000000

Base 33.509100 0.00 11.00 0.00 36,871.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 30.133000 0.00 26.00 0.00 156,717.601.000000

Base 30.133000 0.00 26.00 0.00 156,717.60
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 33.530000 0.00 0.00 0.00 174,356.001.000000

Base 33.530000 0.00 0.00 0.00 174,356.00

564563104 Total

47.00 0.000.0012,500.000 Local 401,407.11

Base 0.00 47.00 0.00 401,407.11

COMMON STOCK USD.0156509R108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAP PHARMACEUTICALS INC

645.000 NHIH Local 14.098700 0.00 6.45 0.00 9,100.111.000000

Base 14.098700 0.00 6.45 0.00 9,100.11

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,355.000 NHIH Local 14.071500 0.00 13.55 0.00 19,080.431.000000

Base 14.071500 0.00 13.55 0.00 19,080.43

56509R108 Total

20.00 0.000.002,000.000 Local 28,180.54

Base 0.00 20.00 0.00 28,180.54

COMMON STOCK USD1.565849106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARATHON OIL CORP

13,600.000 NHDG Local 21.580000 0.00 0.00 0.00 293,488.001.000000

Base 21.580000 0.00 0.00 0.00 293,488.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 26.740000 0.00 9.00 0.00 16,053.001.000000

Base 26.740000 0.00 9.00 0.00 16,053.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHIH Local 27.670000 0.00 0.00 0.00 168,787.001.000000

Base 27.670000 0.00 0.00 0.00 168,787.00
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565849106 Total

9.00 0.000.0020,300.000 Local 478,328.00

Base 0.00 9.00 0.00 478,328.00

COMMON STOCK56585A102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARATHON PETROLEUM CORP

6,400.000 NHDG Local 27.060000 0.00 0.00 0.00 173,184.001.000000

Base 27.060000 0.00 0.00 0.00 173,184.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHIH Local 36.710000 0.00 0.00 0.00 124,814.001.000000

Base 36.710000 0.00 0.00 0.00 124,814.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,080.000 NHDM Local 33.406500 0.00 16.20 0.00 36,095.221.000000

Base 33.406500 0.00 16.20 0.00 36,095.22

56585A102 Total

16.20 0.000.0010,880.000 Local 334,093.22

Base 0.00 16.20 0.00 334,093.22

COMMON STOCK USD.0156624R108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MARCHEX INC CLASS B

600.000 NHIH Local 6.154200 0.00 6.00 0.00 3,698.521.000000

Base 6.154200 0.00 6.00 0.00 3,698.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 6.115000 0.00 13.00 0.00 7,962.501.000000

Base 6.115000 0.00 13.00 0.00 7,962.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 8.074100 0.00 14.50 0.00 23,429.391.000000

Base 8.074100 0.00 14.50 0.00 23,429.39



Prepared by State StreetPage 1283

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 9.050000 0.00 0.00 0.00 26,245.001.000000

Base 9.050000 0.00 0.00 0.00 26,245.00

56624R108 Total

33.50 0.000.007,700.000 Local 61,335.41

Base 0.00 33.50 0.00 61,335.41

COMMON STOCK USD1.566330106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MARCUS CORPORATION

300.000 NHIH Local 12.340000 0.00 3.00 0.00 3,705.001.000000

Base 12.340000 0.00 3.00 0.00 3,705.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 12.320000 0.00 15.00 0.00 18,495.001.000000

Base 12.320000 0.00 15.00 0.00 18,495.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 9.835100 0.00 22.50 0.00 44,280.451.000000

Base 9.835100 0.00 22.50 0.00 44,280.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHZ Local 11.180000 0.00 0.00 0.00 50,310.001.000000

Base 11.180000 0.00 0.00 0.00 50,310.00

566330106 Total

40.50 0.000.0010,800.000 Local 116,790.45

Base 0.00 40.50 0.00 116,790.45

COMMON STOCK567908108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MARINEMAX INC

100.000 NHIH Local 6.085000 0.00 1.00 0.00 609.501.000000

Base 6.085000 0.00 1.00 0.00 609.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 6.087000 0.00 20.00 0.00 12,194.001.000000

Base 6.087000 0.00 20.00 0.00 12,194.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 6.489700 0.00 25.50 0.00 33,122.971.000000

Base 6.489700 0.00 25.50 0.00 33,122.97

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 7.090000 0.00 0.00 0.00 36,159.001.000000

Base 7.090000 0.00 0.00 0.00 36,159.00

567908108 Total

46.50 0.000.0012,300.000 Local 82,085.47

Base 0.00 46.50 0.00 82,085.47

COMMON STOCK USD.1568427108 28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.MARINE PRODUCTS CORP

1,100.000 NHIH Local 4.872700 0.00 11.00 0.00 5,370.971.000000

Base 4.872700 0.00 11.00 0.00 5,370.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 3.681300 0.00 7.00 0.00 5,160.821.000000

Base 3.681300 0.00 7.00 0.00 5,160.82

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 4.370000 0.00 0.00 0.00 6,118.001.000000

Base 4.370000 0.00 0.00 0.00 6,118.00

568427108 Total

18.00 0.000.003,900.000 Local 16,649.79

Base 0.00 18.00 0.00 16,649.79
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COMMON STOCK NPV570535104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARKEL CORP

168.000 NHDG Local 357.130000 0.00 0.00 0.00 59,997.841.000000

Base 357.130000 0.00 0.00 0.00 59,997.84

COMMON STOCK57060D108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMARKETAXESS HOLDINGS INC

2,600.000 NHIH Local 28.561200 0.00 26.00 0.00 74,285.121.000000

Base 28.561200 0.00 26.00 0.00 74,285.12

COMMON STOCK USD.01571157106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MARLIN BUSINESS SERVICES INC

800.000 NHIH Local 12.897600 0.00 8.00 0.00 10,326.081.000000

Base 12.897600 0.00 8.00 0.00 10,326.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 9.958400 0.00 9.50 0.00 18,930.461.000000

Base 9.958400 0.00 9.50 0.00 18,930.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 11.550000 0.00 0.00 0.00 21,945.001.000000

Base 11.550000 0.00 0.00 0.00 21,945.00

571157106 Total

17.50 0.000.004,600.000 Local 51,201.54

Base 0.00 17.50 0.00 51,201.54

COMMON STOCK57164Y107 22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASHMARRIOTT VACATIONS WORLD

637.483 NHDM Local 10.498147 0.00 0.00 0.00 6,692.391.000000

Base 10.498147 0.00 0.00 0.00 6,692.39

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

384.937 NHDM Local 9.607702 0.00 0.00 0.00 3,698.361.000000

Base 9.607702 0.00 0.00 0.00 3,698.36
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22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

90.979 NHDM Local 8.667715 0.00 0.00 0.00 788.581.000000

Base 8.667715 0.00 0.00 0.00 788.58

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

60.000 NHDM Local 16.005167 0.00 0.00 0.00 960.311.000000

Base 16.005167 0.00 0.00 0.00 960.31

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

193.000 NHDM Local 19.657098 0.00 0.00 0.00 3,793.821.000000

Base 19.657098 0.00 0.00 0.00 3,793.82

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

133.000 NHDM Local 18.057368 0.00 0.00 0.00 2,401.631.000000

Base 18.057368 0.00 0.00 0.00 2,401.63

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

271.001 NHDM Local 15.100793 0.00 0.00 0.00 4,092.331.000000

Base 15.100793 0.00 0.00 0.00 4,092.33

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

414.000 NHEU Local 21.069662 0.00 0.00 0.00 8,722.841.000000

Base 21.069662 0.00 0.00 0.00 8,722.84

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

240.000 NHEU Local 17.379500 0.00 0.00 0.00 4,171.081.000000

Base 17.379500 0.00 0.00 0.00 4,171.08

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

772.000 NHEU Local 18.174676 0.00 0.00 0.00 14,030.851.000000

Base 18.174676 0.00 0.00 0.00 14,030.85

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

27.000 NHEU Local 21.621481 0.00 0.00 0.00 583.781.000000

Base 21.621481 0.00 0.00 0.00 583.78



Prepared by State StreetPage 1287

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

100.000 NHEU Local 19.799200 0.00 0.00 0.00 1,979.921.000000

Base 19.799200 0.00 0.00 0.00 1,979.92

22 Nov 2011 28 Nov 2011 USD/DTC6 SPINOFF NON CASH

70.000 NHEU Local 18.869143 0.00 0.00 0.00 1,320.841.000000

Base 18.869143 0.00 0.00 0.00 1,320.84

57164Y107 Total

0.00 0.000.003,393.400 Local 53,236.73

Base 0.00 0.00 0.00 53,236.73

COMMON STOCK USD1.571748102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARSH + MCLENNAN COS

10,600.000 NHDG Local 26.540000 0.00 0.00 0.00 281,324.001.000000

Base 26.540000 0.00 0.00 0.00 281,324.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 30.230000 0.00 9.00 0.00 18,147.001.000000

Base 30.230000 0.00 9.00 0.00 18,147.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHIH Local 30.340000 0.00 0.00 0.00 142,598.001.000000

Base 30.340000 0.00 0.00 0.00 142,598.00

571748102 Total

9.00 0.000.0015,900.000 Local 442,069.00

Base 0.00 9.00 0.00 442,069.00

COMMON STOCK USD.01571903202 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARRIOTT INTERNATIONAL CL A

2,500.000 NHIH Local 31.170000 0.00 0.00 0.00 77,925.001.000000

Base 31.170000 0.00 0.00 0.00 77,925.00
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02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

750.000 NHDM Local 31.090000 0.00 11.25 0.00 23,328.751.000000

Base 31.090000 0.00 11.25 0.00 23,328.75

571903202 Total

11.25 0.000.003,250.000 Local 101,253.75

Base 0.00 11.25 0.00 101,253.75

COMMON STOCK USD.01573075108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MARTEN TRANSPORT LTD

100.000 NHIH Local 16.820000 0.00 1.00 0.00 1,683.001.000000

Base 16.820000 0.00 1.00 0.00 1,683.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 16.863500 0.00 13.00 0.00 21,935.551.000000

Base 16.863500 0.00 13.00 0.00 21,935.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 16.638300 0.00 14.50 0.00 48,265.571.000000

Base 16.638300 0.00 14.50 0.00 48,265.57

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 17.540000 0.00 0.00 0.00 50,866.001.000000

Base 17.540000 0.00 0.00 0.00 50,866.00

573075108 Total

28.50 0.000.007,200.000 Local 122,750.12

Base 0.00 28.50 0.00 122,750.12

COMMON STOCK USD.01573083102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MARTHA STEWART LIVING A

2,200.000 NHIH Local 3.234500 0.00 22.00 0.00 7,137.901.000000

Base 3.234500 0.00 22.00 0.00 7,137.90
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 3.230000 0.00 3.00 0.00 972.001.000000

Base 3.230000 0.00 3.00 0.00 972.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 2.960600 0.00 30.00 0.00 17,793.601.000000

Base 2.960600 0.00 30.00 0.00 17,793.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 3.440000 0.00 0.00 0.00 20,640.001.000000

Base 3.440000 0.00 0.00 0.00 20,640.00

573083102 Total

55.00 0.000.0014,500.000 Local 46,543.50

Base 0.00 55.00 0.00 46,543.50

COMMON STOCK USD.01573284106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARTIN MARIETTA MATERIALS

400.000 NHDG Local 63.220000 0.00 0.00 0.00 25,288.001.000000

Base 63.220000 0.00 0.00 0.00 25,288.00

COMMON STOCK USD1.574599106 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMASCO CORP

4,850.000 NHDM Local 8.693800 0.00 72.75 0.00 42,237.681.000000

Base 8.693800 0.00 72.75 0.00 42,237.68

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHIH Local 9.390000 0.00 0.00 0.00 36,621.001.000000

Base 9.390000 0.00 0.00 0.00 36,621.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,470.000 NHDM Local 9.353000 0.00 97.05 0.00 60,610.961.000000

Base 9.353000 0.00 97.05 0.00 60,610.96
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574599106 Total

169.80 0.000.0015,220.000 Local 139,469.64

Base 0.00 169.80 0.00 139,469.64

COMMON STOCK574795100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MASIMO CORPORATION

4,700.000 NHIH Local 21.757800 0.00 47.00 0.00 102,308.661.000000

Base 21.757800 0.00 47.00 0.00 102,308.66

COMMON STOCK USD.1576323109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MASTEC INC

2,100.000 NHIH Local 16.896200 0.00 21.00 0.00 35,503.021.000000

Base 16.896200 0.00 21.00 0.00 35,503.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,100.000 NHIH Local 16.597400 0.00 21.00 0.00 34,875.541.000000

Base 16.597400 0.00 21.00 0.00 34,875.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 16.842800 0.00 9.00 0.00 15,167.521.000000

Base 16.842800 0.00 9.00 0.00 15,167.52

08 Nov 2011 14 Nov 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

6,230.000 NHDU Local 16.470200 0.00 186.90 0.00 102,796.251.000000

Base 16.470200 0.00 186.90 0.00 102,796.25

576323109 Total

237.90 0.000.0011,330.000 Local 188,342.33

Base 0.00 237.90 0.00 188,342.33

COMMON STOCK57636Q104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMASTERCARD INC CLASS A

938.000 NHIH Local 367.270000 0.00 0.00 0.00 344,499.261.000000

Base 367.270000 0.00 0.00 0.00 344,499.26
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19 Dec 2011 22 Dec 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

55.000 NHEU Local 362.052700 0.00 0.82 0.00 19,913.721.000000

Base 362.052700 0.00 0.82 0.00 19,913.72

57636Q104 Total

0.82 0.000.00993.000 Local 364,412.98

Base 0.00 0.82 0.00 364,412.98

COMMON STOCK NPV576690101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMATERION CORP

1,800.000 NHIH Local 24.898900 0.00 18.00 0.00 44,836.021.000000

Base 24.898900 0.00 18.00 0.00 44,836.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 21.450200 0.00 20.50 0.00 87,966.321.000000

Base 21.450200 0.00 20.50 0.00 87,966.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 24.910000 0.00 0.00 0.00 102,131.001.000000

Base 24.910000 0.00 0.00 0.00 102,131.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 23.243300 0.00 4.50 0.00 6,977.491.000000

Base 23.243300 0.00 4.50 0.00 6,977.49

576690101 Total

43.00 0.000.0010,300.000 Local 241,910.83

Base 0.00 43.00 0.00 241,910.83

COMMON STOCK USD.01576853105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMATRIX SERVICE CO

100.000 NHIH Local 10.720000 0.00 1.00 0.00 1,073.001.000000

Base 10.720000 0.00 1.00 0.00 1,073.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 10.755000 0.00 2.00 0.00 2,153.001.000000

Base 10.755000 0.00 2.00 0.00 2,153.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,100.000 NHIH Local 10.770000 0.00 21.00 0.00 22,638.001.000000

Base 10.770000 0.00 21.00 0.00 22,638.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 7.595200 0.00 24.50 0.00 37,240.981.000000

Base 7.595200 0.00 24.50 0.00 37,240.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 9.910000 0.00 0.00 0.00 48,559.001.000000

Base 9.910000 0.00 0.00 0.00 48,559.00

576853105 Total

48.50 0.000.0012,200.000 Local 111,663.98

Base 0.00 48.50 0.00 111,663.98

COMMON STOCK USD1.577081102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMATTEL INC

1,600.000 NHDG Local 25.890000 0.00 0.00 0.00 41,424.001.000000

Base 25.890000 0.00 0.00 0.00 41,424.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHIH Local 28.320000 0.00 0.00 0.00 84,960.001.000000

Base 28.320000 0.00 0.00 0.00 84,960.00

577081102 Total

0.00 0.000.004,600.000 Local 126,384.00

Base 0.00 0.00 0.00 126,384.00
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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

COMMON STOCK USD1.577128101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MATTHEWS INTL CORP CLASS A

1,200.000 NHIH Local 32.829000 0.00 12.00 0.00 39,406.801.000000

Base 32.829000 0.00 12.00 0.00 39,406.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 32.847900 0.00 14.00 0.00 46,001.061.000000

Base 32.847900 0.00 14.00 0.00 46,001.06

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 29.663100 0.00 20.00 0.00 118,672.401.000000

Base 29.663100 0.00 20.00 0.00 118,672.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 32.590000 0.00 0.00 0.00 130,360.001.000000

Base 32.590000 0.00 0.00 0.00 130,360.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 35.970000 0.00 1.50 0.00 3,598.501.000000

Base 35.970000 0.00 1.50 0.00 3,598.50

577128101 Total

47.50 0.000.0010,700.000 Local 338,038.76

Base 0.00 47.50 0.00 338,038.76

COMMON STOCK57722W106 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEMATTRESS FIRM HOLDING CORP

600.000 NHIH Local 22.927600 0.00 0.00 0.00 13,756.561.000000

Base 22.927600 0.00 0.00 0.00 13,756.56

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHHZ Local 23.135000 0.00 21.00 0.00 32,410.001.000000

Base 23.135000 0.00 21.00 0.00 32,410.00
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price
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Base Currency: USD - US DOLLAR

57722W106 Total

21.00 0.000.002,000.000 Local 46,166.56

Base 0.00 21.00 0.00 46,166.56

COMMON STOCK USD.1577767106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAXWELL TECHNOLOGIES INC

300.000 NHIH Local 18.460000 0.00 3.00 0.00 5,541.001.000000

Base 18.460000 0.00 3.00 0.00 5,541.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 18.263200 0.00 22.00 0.00 40,201.041.000000

Base 18.263200 0.00 22.00 0.00 40,201.04

577767106 Total

25.00 0.000.002,500.000 Local 45,742.04

Base 0.00 25.00 0.00 45,742.04

COMMON STOCK57776J100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAXLINEAR INC CLASS A

100.000 NHIH Local 5.260000 0.00 1.00 0.00 527.001.000000

Base 5.260000 0.00 1.00 0.00 527.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 5.333200 0.00 14.00 0.00 7,480.481.000000

Base 5.333200 0.00 14.00 0.00 7,480.48

57776J100 Total

15.00 0.000.001,500.000 Local 8,007.48

Base 0.00 15.00 0.00 8,007.48

COMMON STOCK577776107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAXYGEN INC

600.000 NHIH Local 5.596300 0.00 6.00 0.00 3,363.781.000000

Base 5.596300 0.00 6.00 0.00 3,363.78
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 5.600000 0.00 1.00 0.00 561.001.000000

Base 5.600000 0.00 1.00 0.00 561.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 5.607500 0.00 20.00 0.00 11,235.001.000000

Base 5.607500 0.00 20.00 0.00 11,235.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 5.454400 0.00 33.50 0.00 36,577.981.000000

Base 5.454400 0.00 33.50 0.00 36,577.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 5.590000 0.00 0.00 0.00 37,453.001.000000

Base 5.590000 0.00 0.00 0.00 37,453.00

577776107 Total

60.50 0.000.0016,100.000 Local 89,190.76

Base 0.00 60.50 0.00 89,190.76

COMMON STOCK NPV577933104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAXIMUS INC

2,400.000 NHIH Local 41.625800 0.00 24.00 0.00 99,925.921.000000

Base 41.625800 0.00 24.00 0.00 99,925.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 41.585000 0.00 3.00 0.00 12,478.501.000000

Base 41.585000 0.00 3.00 0.00 12,478.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 41.472500 0.00 4.00 0.00 16,593.001.000000

Base 41.472500 0.00 4.00 0.00 16,593.00
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Base Currency: USD - US DOLLAR

577933104 Total

31.00 0.000.003,100.000 Local 128,997.42

Base 0.00 31.00 0.00 128,997.42

COMMON STOCK USD.01579489105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MCCLATCHY CO CLASS A

2,400.000 NHIH Local 1.284300 0.00 24.00 0.00 3,106.321.000000

Base 1.284300 0.00 24.00 0.00 3,106.32

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 1.289500 0.00 29.00 0.00 3,768.551.000000

Base 1.289500 0.00 29.00 0.00 3,768.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,000.000 NHDG Local 1.275600 0.00 65.00 0.00 16,647.801.000000

Base 1.275600 0.00 65.00 0.00 16,647.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,000.000 NHHZ Local 1.620000 0.00 0.00 0.00 21,060.001.000000

Base 1.620000 0.00 0.00 0.00 21,060.00

579489105 Total

118.00 0.000.0031,300.000 Local 44,582.67

Base 0.00 118.00 0.00 44,582.67

COMMON STOCK NPV579780206 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCCORMICK + CO NON VTG SHRS

800.000 NHDG Local 46.160000 0.00 0.00 0.00 36,928.001.000000

Base 46.160000 0.00 0.00 0.00 36,928.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 49.150000 0.00 0.00 0.00 54,065.001.000000

Base 49.150000 0.00 0.00 0.00 54,065.00
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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 Cost

Base Currency: USD - US DOLLAR

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHDZ Local 48.935900 0.00 28.00 0.00 68,538.261.000000

Base 48.935900 0.00 28.00 0.00 68,538.26

579780206 Total

28.00 0.000.003,300.000 Local 159,531.26

Base 0.00 28.00 0.00 159,531.26

COMMON STOCK579793100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMCCORMICK + SCHMICK S SEAFOO

1,200.000 NHIH Local 8.695000 0.00 12.00 0.00 10,446.001.000000

Base 8.695000 0.00 12.00 0.00 10,446.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 6.619000 0.00 15.00 0.00 19,872.001.000000

Base 6.619000 0.00 15.00 0.00 19,872.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 7.030000 0.00 0.00 0.00 21,090.001.000000

Base 7.030000 0.00 0.00 0.00 21,090.00

579793100 Total

27.00 0.000.007,200.000 Local 51,408.00

Base 0.00 27.00 0.00 51,408.00

COMMON STOCK USD1.580037109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCDERMOTT INTL INC

1,400.000 NHDG Local 10.760000 0.00 0.00 0.00 15,064.001.000000

Base 10.760000 0.00 0.00 0.00 15,064.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,900.000 NHEU Local 11.912900 0.00 73.50 0.00 58,446.711.000000

Base 11.912900 0.00 73.50 0.00 58,446.71
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Base Currency: USD - US DOLLAR

580037109 Total

73.50 0.000.006,300.000 Local 73,510.71

Base 0.00 73.50 0.00 73,510.71

COMMON STOCK USD.01580135101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCDONALD S CORP

8,900.000 NHIH Local 94.060000 0.00 0.00 0.00 837,134.001.000000

Base 94.060000 0.00 0.00 0.00 837,134.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHEU Local 97.704000 0.00 7.50 0.00 48,859.501.000000

Base 97.704000 0.00 7.50 0.00 48,859.50

580135101 Total

7.50 0.000.009,400.000 Local 885,993.50

Base 0.00 7.50 0.00 885,993.50

COMMON STOCK USD.0158047P107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMCG CAPITAL CORP

6,900.000 NHIH Local 4.417800 0.00 69.00 0.00 30,551.821.000000

Base 4.417800 0.00 69.00 0.00 30,551.82

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,400.000 NHDG Local 3.703000 0.00 87.00 0.00 64,519.201.000000

Base 3.703000 0.00 87.00 0.00 64,519.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,400.000 NHHZ Local 4.170000 0.00 0.00 0.00 72,558.001.000000

Base 4.170000 0.00 0.00 0.00 72,558.00

58047P107 Total

156.00 0.000.0041,700.000 Local 167,629.02

Base 0.00 156.00 0.00 167,629.02
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COMMON STOCK NPV580589109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MCGRATH RENTCORP

600.000 NHIH Local 27.699200 0.00 6.00 0.00 16,625.521.000000

Base 27.699200 0.00 6.00 0.00 16,625.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 27.852800 0.00 16.00 0.00 44,580.481.000000

Base 27.852800 0.00 16.00 0.00 44,580.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 23.592300 0.00 15.50 0.00 73,151.631.000000

Base 23.592300 0.00 15.50 0.00 73,151.63

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 24.890000 0.00 0.00 0.00 77,159.001.000000

Base 24.890000 0.00 0.00 0.00 77,159.00

580589109 Total

37.50 0.000.008,400.000 Local 211,516.63

Base 0.00 37.50 0.00 211,516.63

COMMON STOCK USD1.580645109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCGRAW HILL COMPANIES INC

1,000.000 NHDG Local 41.000000 0.00 0.00 0.00 41,000.001.000000

Base 41.000000 0.00 0.00 0.00 41,000.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 42.214000 0.00 7.50 0.00 21,114.501.000000

Base 42.214000 0.00 7.50 0.00 21,114.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHIH Local 42.590000 0.00 0.00 0.00 110,734.001.000000

Base 42.590000 0.00 0.00 0.00 110,734.00
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580645109 Total

7.50 0.000.004,100.000 Local 172,848.50

Base 0.00 7.50 0.00 172,848.50

COMMON STOCK USD.0158155Q103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCKESSON CORP

2,100.000 NHIH Local 82.510000 0.00 0.00 0.00 173,271.001.000000

Base 82.510000 0.00 0.00 0.00 173,271.00

COMMON STOCK USD.01582411104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MCMORAN EXPLORATION CO

4,900.000 NHIH Local 15.355600 0.00 49.00 0.00 75,291.441.000000

Base 15.355600 0.00 49.00 0.00 75,291.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,900.000 NHIH Local 15.176700 0.00 39.00 0.00 59,228.131.000000

Base 15.176700 0.00 39.00 0.00 59,228.13

582411104 Total

88.00 0.000.008,800.000 Local 134,519.57

Base 0.00 88.00 0.00 134,519.57

COMMON STOCK USD.01582839106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEAD JOHNSON NUTRITION CO

3,400.000 NHDG Local 68.830000 0.00 0.00 0.00 234,022.001.000000

Base 68.830000 0.00 0.00 0.00 234,022.00

13 Oct 2011 18 Oct 2011 USD/DTC 0.04MR BEAL &COMPANY

28,400.000 NHDZ Local 73.731400 0.00 1,136.00 0.00 2,095,107.761.000000

Base 73.731400 0.00 1,136.00 0.00 2,095,107.76

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHIH Local 71.750000 0.00 0.00 0.00 121,975.001.000000

Base 71.750000 0.00 0.00 0.00 121,975.00
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Base Currency: USD - US DOLLAR

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHDZ Local 74.731500 0.00 14.00 0.00 52,326.051.000000

Base 74.731500 0.00 14.00 0.00 52,326.05

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 73.325000 0.00 3.00 0.00 14,668.001.000000

Base 73.325000 0.00 3.00 0.00 14,668.00

22 Dec 2011 28 Dec 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

31,100.000 NHDZ Local 70.098400 0.00 1,244.00 0.00 2,181,304.241.000000

Base 70.098400 0.00 1,244.00 0.00 2,181,304.24

23 Dec 2011 29 Dec 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

33,200.000 NHDZ Local 64.503900 0.00 664.00 0.00 2,142,193.481.000000

Base 64.503900 0.00 664.00 0.00 2,142,193.48

582839106 Total

3,061.00 0.000.0098,700.000 Local 6,841,596.53

Base 0.00 3,061.00 0.00 6,841,596.53

COMMON STOCK USD.0158319P108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEADOWBROOK INSURANCE GROUP

1,600.000 NHIH Local 10.347300 0.00 16.00 0.00 16,571.681.000000

Base 10.347300 0.00 16.00 0.00 16,571.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 10.355500 0.00 10.00 0.00 10,365.501.000000

Base 10.355500 0.00 10.00 0.00 10,365.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 10.317300 0.00 22.00 0.00 22,720.061.000000

Base 10.317300 0.00 22.00 0.00 22,720.06
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,900.000 NHDG Local 8.714000 0.00 59.50 0.00 103,756.101.000000

Base 8.714000 0.00 59.50 0.00 103,756.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,900.000 NHHZ Local 9.130000 0.00 0.00 0.00 108,647.001.000000

Base 9.130000 0.00 0.00 0.00 108,647.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 10.303000 0.00 7.50 0.00 5,159.001.000000

Base 10.303000 0.00 7.50 0.00 5,159.00

58319P108 Total

115.00 0.000.0029,100.000 Local 267,219.34

Base 0.00 115.00 0.00 267,219.34

COMMON STOCK USD.01583334107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEADWESTVACO CORP

3,300.000 NHDG Local 24.560000 0.00 0.00 0.00 81,048.001.000000

Base 24.560000 0.00 0.00 0.00 81,048.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 28.330000 0.00 0.00 0.00 42,495.001.000000

Base 28.330000 0.00 0.00 0.00 42,495.00

583334107 Total

0.00 0.000.004,800.000 Local 123,543.00

Base 0.00 0.00 0.00 123,543.00

COMMON STOCK NPV583421102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEASUREMENT SPECIALTIES INC

400.000 NHIH Local 29.161900 0.00 4.00 0.00 11,668.761.000000

Base 29.161900 0.00 4.00 0.00 11,668.76
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 28.915000 0.00 1.00 0.00 2,892.501.000000

Base 28.915000 0.00 1.00 0.00 2,892.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 29.126900 0.00 8.00 0.00 23,309.521.000000

Base 29.126900 0.00 8.00 0.00 23,309.52

583421102 Total

13.00 0.000.001,300.000 Local 37,870.78

Base 0.00 13.00 0.00 37,870.78

ADR583840103 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMECHEL SPONSORED ADR

7,300.000 NHIL Local 9.623700 0.00 73.00 0.00 70,326.011.000000

Base 9.623700 0.00 73.00 0.00 70,326.01

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHIL Local 9.420000 0.00 0.00 0.00 46,158.001.000000

Base 9.420000 0.00 0.00 0.00 46,158.00

583840103 Total

73.00 0.000.0012,200.000 Local 116,484.01

Base 0.00 73.00 0.00 116,484.01

COMMON STOCK USD.01583928106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDALLION FINANCIAL CORP

1,300.000 NHIH Local 11.636900 0.00 13.00 0.00 15,140.971.000000

Base 11.636900 0.00 13.00 0.00 15,140.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 9.173000 0.00 16.50 0.00 30,287.401.000000

Base 9.173000 0.00 16.50 0.00 30,287.40
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 9.980000 0.00 0.00 0.00 32,934.001.000000

Base 9.980000 0.00 0.00 0.00 32,934.00

583928106 Total

29.50 0.000.007,900.000 Local 78,362.37

Base 0.00 29.50 0.00 78,362.37

COMMON STOCK USD.01584045108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMEDASSETS INC

4,300.000 NHIH Local 10.650000 0.00 43.00 0.00 45,838.001.000000

Base 10.650000 0.00 43.00 0.00 45,838.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 8.770200 0.00 10.00 0.00 17,550.401.000000

Base 8.770200 0.00 10.00 0.00 17,550.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 9.820000 0.00 0.00 0.00 19,640.001.000000

Base 9.820000 0.00 0.00 0.00 19,640.00

584045108 Total

53.00 0.000.008,300.000 Local 83,028.40

Base 0.00 53.00 0.00 83,028.40

COMMON STOCK USD.0158405U102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDCO HEALTH SOLUTIONS INC

3,400.000 NHIH Local 57.230000 0.00 0.00 0.00 194,582.001.000000

Base 57.230000 0.00 0.00 0.00 194,582.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 54.730000 0.00 3.00 0.00 10,949.001.000000

Base 54.730000 0.00 3.00 0.00 10,949.00
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58405U102 Total

3.00 0.000.003,600.000 Local 205,531.00

Base 0.00 3.00 0.00 205,531.00

COMMON STOCK58449L100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDICAL ACTION IND INC

1,500.000 NHIH Local 5.074000 0.00 15.00 0.00 7,626.001.000000

Base 5.074000 0.00 15.00 0.00 7,626.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 4.636300 0.00 10.00 0.00 9,282.601.000000

Base 4.636300 0.00 10.00 0.00 9,282.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 4.490000 0.00 0.00 0.00 8,980.001.000000

Base 4.490000 0.00 0.00 0.00 8,980.00

58449L100 Total

25.00 0.000.005,500.000 Local 25,888.60

Base 0.00 25.00 0.00 25,888.60

REIT USD.00158463J304 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDICAL PROPERTIES TRUST INC

2,200.000 NHIH Local 9.782700 0.00 22.00 0.00 21,543.941.000000

Base 9.782700 0.00 22.00 0.00 21,543.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 9.757500 0.00 4.00 0.00 3,907.001.000000

Base 9.757500 0.00 4.00 0.00 3,907.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,400.000 NHIH Local 9.866700 0.00 74.00 0.00 73,087.581.000000

Base 9.866700 0.00 74.00 0.00 73,087.58
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

25,200.000 NHDG Local 8.641400 0.00 126.00 0.00 217,889.281.000000

Base 8.641400 0.00 126.00 0.00 217,889.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,200.000 NHHZ Local 9.370000 0.00 0.00 0.00 236,124.001.000000

Base 9.370000 0.00 0.00 0.00 236,124.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

16,880.000 NHHO Local 9.734100 0.00 506.40 0.00 164,818.011.000000

Base 9.734100 0.00 506.40 0.00 164,818.01

22 Dec 2011 28 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

34,400.000 NHHO Local 9.878600 0.00 1,032.00 0.00 340,855.841.000000

Base 9.878600 0.00 1,032.00 0.00 340,855.84

23 Dec 2011 29 Dec 2011 USD/DTC 0.02STIFEL NICOLAUS + CO INC

4,390.000 NHHO Local 10.017200 0.00 87.80 0.00 44,063.311.000000

Base 10.017200 0.00 87.80 0.00 44,063.31

58463J304 Total

1,852.20 0.000.00116,070.000 Local 1,102,288.96

Base 0.00 1,852.20 0.00 1,102,288.96

COMMON STOCK584688105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDICINES COMPANY

153.000 NHIH Local 18.973725 0.00 1.53 0.00 2,904.511.000000

Base 18.973725 0.00 1.53 0.00 2,904.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,647.000 NHIH Local 18.811900 0.00 46.47 0.00 87,465.371.000000

Base 18.811900 0.00 46.47 0.00 87,465.37
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,300.000 NHDG Local 17.176700 0.00 26.50 0.00 91,063.011.000000

Base 17.176700 0.00 26.50 0.00 91,063.01

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHZ Local 17.810000 0.00 0.00 0.00 94,393.001.000000

Base 17.810000 0.00 0.00 0.00 94,393.00

584688105 Total

74.50 0.000.0015,400.000 Local 275,825.89

Base 0.00 74.50 0.00 275,825.89

COMMON STOCK584690309 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMEDICIS PHARMACEUTICAL CL A

5,500.000 NHIH Local 32.578300 0.00 55.00 0.00 179,235.651.000000

Base 32.578300 0.00 55.00 0.00 179,235.65

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 35.056000 0.00 12.50 0.00 87,652.501.000000

Base 35.056000 0.00 12.50 0.00 87,652.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 37.570000 0.00 0.00 0.00 93,925.001.000000

Base 37.570000 0.00 0.00 0.00 93,925.00

584690309 Total

67.50 0.000.0010,500.000 Local 360,813.15

Base 0.00 67.50 0.00 360,813.15

COMMON STOCK58470H101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMEDIFAST INC

1,200.000 NHIH Local 15.110000 0.00 12.00 0.00 18,144.001.000000

Base 15.110000 0.00 12.00 0.00 18,144.00
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COMMON STOCK USD.0158471A105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDIDATA SOLUTIONS INC

300.000 NHIH Local 19.065000 0.00 3.00 0.00 5,722.501.000000

Base 19.065000 0.00 3.00 0.00 5,722.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 19.015000 0.00 1.00 0.00 1,902.501.000000

Base 19.015000 0.00 1.00 0.00 1,902.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 19.072000 0.00 15.00 0.00 28,623.001.000000

Base 19.072000 0.00 15.00 0.00 28,623.00

03 Oct 2011 06 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,900.000 NHDX Local 16.050900 0.00 13.30 0.00 30,510.011.000000

Base 16.050900 0.00 13.30 0.00 30,510.01

03 Oct 2011 06 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

10,000.000 NHDX Local 15.291500 0.00 300.00 0.00 153,215.001.000000

Base 15.291500 0.00 300.00 0.00 153,215.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

5,900.000 NHDX Local 15.432000 0.00 177.00 0.00 91,225.801.000000

Base 15.432000 0.00 177.00 0.00 91,225.80

58471A105 Total

509.30 0.000.0019,700.000 Local 311,198.81

Base 0.00 509.30 0.00 311,198.81

COMMON STOCK USD.15584977201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDTOX SCIENTIFIC INC

700.000 NHIH Local 14.077900 0.00 7.00 0.00 9,861.531.000000

Base 14.077900 0.00 7.00 0.00 9,861.53
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COMMON STOCK USD.0158501N101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMEDIVATION INC

2,800.000 NHIH Local 41.032000 0.00 28.00 0.00 114,917.601.000000

Base 41.032000 0.00 28.00 0.00 114,917.60

COMMON STOCK58503F106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDLEY CAPITAL CORP

1,000.000 NHIH Local 9.979300 0.00 10.00 0.00 9,989.301.000000

Base 9.979300 0.00 10.00 0.00 9,989.30

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 9.761100 0.00 12.50 0.00 24,415.251.000000

Base 9.761100 0.00 12.50 0.00 24,415.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 10.020000 0.00 0.00 0.00 25,050.001.000000

Base 10.020000 0.00 0.00 0.00 25,050.00

58503F106 Total

22.50 0.000.006,000.000 Local 59,454.55

Base 0.00 22.50 0.00 59,454.55

COMMON STOCK USD.1585055106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDTRONIC INC

2,600.000 NHDG Local 33.240000 0.00 0.00 0.00 86,424.001.000000

Base 33.240000 0.00 0.00 0.00 86,424.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHIH Local 34.680000 0.00 0.00 0.00 319,056.001.000000

Base 34.680000 0.00 0.00 0.00 319,056.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHEU Local 35.244000 0.00 7.50 0.00 17,629.501.000000

Base 35.244000 0.00 7.50 0.00 17,629.50
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585055106 Total

7.50 0.000.0012,300.000 Local 423,109.50

Base 0.00 7.50 0.00 423,109.50

COMMON STOCK58506K102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDQUIST HOLDINGS INC

2,000.000 NHIH Local 9.453300 0.00 20.00 0.00 18,926.601.000000

Base 9.453300 0.00 20.00 0.00 18,926.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 9.530600 0.00 8.00 0.00 7,632.481.000000

Base 9.530600 0.00 8.00 0.00 7,632.48

58506K102 Total

28.00 0.000.002,800.000 Local 26,559.08

Base 0.00 28.00 0.00 26,559.08

COMMON STOCK USD.01587118100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMEN S WEARHOUSE INC/THE

4,600.000 NHIH Local 29.810000 0.00 46.00 0.00 137,172.001.000000

Base 29.810000 0.00 46.00 0.00 137,172.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,800.000 NHDG Local 25.164100 0.00 49.00 0.00 246,657.181.000000

Base 25.164100 0.00 49.00 0.00 246,657.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,800.000 NHHZ Local 28.010000 0.00 0.00 0.00 274,498.001.000000

Base 28.010000 0.00 0.00 0.00 274,498.00

587118100 Total

95.00 0.000.0024,200.000 Local 658,327.18

Base 0.00 95.00 0.00 658,327.18
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COMMON STOCK NPV587200106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MENTOR GRAPHICS CORP

5,600.000 NHIH Local 11.677300 0.00 56.00 0.00 65,448.881.000000

Base 11.677300 0.00 56.00 0.00 65,448.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 11.694700 0.00 15.00 0.00 17,557.051.000000

Base 11.694700 0.00 15.00 0.00 17,557.05

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 11.692700 0.00 15.00 0.00 17,554.051.000000

Base 11.692700 0.00 15.00 0.00 17,554.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,300.000 NHDG Local 9.018800 0.00 61.50 0.00 110,992.741.000000

Base 9.018800 0.00 61.50 0.00 110,992.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,300.000 NHHZ Local 10.130000 0.00 0.00 0.00 124,599.001.000000

Base 10.130000 0.00 0.00 0.00 124,599.00

587200106 Total

147.50 0.000.0033,200.000 Local 336,151.72

Base 0.00 147.50 0.00 336,151.72

COMMON STOCK USD.01588448100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MERCHANTS BANCSHARES INC

400.000 NHIH Local 29.252500 0.00 4.00 0.00 11,705.001.000000

Base 29.252500 0.00 4.00 0.00 11,705.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 26.248000 0.00 5.00 0.00 26,253.001.000000

Base 26.248000 0.00 5.00 0.00 26,253.00
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 26.020000 0.00 0.00 0.00 26,020.001.000000

Base 26.020000 0.00 0.00 0.00 26,020.00

588448100 Total

9.00 0.000.002,400.000 Local 63,978.00

Base 0.00 9.00 0.00 63,978.00

COMMON STOCK USD.558933Y105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMERCK + CO. INC.

58,100.000 NHDG Local 32.710000 0.00 0.00 0.00 1,900,451.001.000000

Base 32.710000 0.00 0.00 0.00 1,900,451.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.02GARDNER RICH & CO

21,200.000 NHDF Local 32.918900 0.00 424.00 0.00 698,304.681.000000

Base 32.918900 0.00 424.00 0.00 698,304.68

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHY Local 33.845400 0.00 18.00 0.00 40,632.481.000000

Base 33.845400 0.00 18.00 0.00 40,632.48

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,700.000 NHIH Local 35.670000 0.00 0.00 0.00 952,389.001.000000

Base 35.670000 0.00 0.00 0.00 952,389.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,000.000 NHHY Local 36.597500 0.00 15.00 0.00 36,612.501.000000

Base 36.597500 0.00 15.00 0.00 36,612.50

58933Y105 Total

457.00 0.000.00108,200.000 Local 3,628,389.66

Base 0.00 457.00 0.00 3,628,389.66



Prepared by State StreetPage 1313

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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.01589378108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MERCURY COMPUTER SYSTEMS INC

200.000 NHIH Local 13.960000 0.00 2.00 0.00 2,794.001.000000

Base 13.960000 0.00 2.00 0.00 2,794.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 14.246900 0.00 25.00 0.00 35,642.251.000000

Base 14.246900 0.00 25.00 0.00 35,642.25

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 12.097500 0.00 33.50 0.00 81,086.751.000000

Base 12.097500 0.00 33.50 0.00 81,086.75

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 13.350000 0.00 0.00 0.00 89,445.001.000000

Base 13.350000 0.00 0.00 0.00 89,445.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHHZ Local 14.250000 0.00 10.50 0.00 9,985.501.000000

Base 14.250000 0.00 10.50 0.00 9,985.50

589378108 Total

71.00 0.000.0016,800.000 Local 218,953.50

Base 0.00 71.00 0.00 218,953.50

COMMON STOCK NPV589400100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMERCURY GENERAL CORP

400.000 NHDG Local 38.350000 0.00 0.00 0.00 15,340.001.000000

Base 38.350000 0.00 0.00 0.00 15,340.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 43.100000 0.00 6.00 0.00 17,246.001.000000

Base 43.100000 0.00 6.00 0.00 17,246.00
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589400100 Total

6.00 0.000.00800.000 Local 32,586.00

Base 0.00 6.00 0.00 32,586.00

COMMON STOCK USD1.589433101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEREDITH CORP

600.000 NHIH Local 27.770000 0.00 6.00 0.00 16,668.001.000000

Base 27.770000 0.00 6.00 0.00 16,668.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 27.585000 0.00 2.00 0.00 5,519.001.000000

Base 27.585000 0.00 2.00 0.00 5,519.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 27.860400 0.00 24.00 0.00 66,888.961.000000

Base 27.860400 0.00 24.00 0.00 66,888.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 22.120900 0.00 41.50 0.00 183,644.971.000000

Base 22.120900 0.00 41.50 0.00 183,644.97

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHZ Local 24.160000 0.00 0.00 0.00 200,528.001.000000

Base 24.160000 0.00 0.00 0.00 200,528.00

27 Oct 2011 01 Nov 2011 USD/DTC 0.02LOOP CAPITAL MARKETS

24,630.000 NHEX Local 27.978800 0.00 492.60 0.00 689,610.441.000000

Base 27.978800 0.00 492.60 0.00 689,610.44

28 Oct 2011 02 Nov 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

8,186.000 NHEX Local 27.937400 0.00 327.44 0.00 229,023.001.000000

Base 27.937400 0.00 327.44 0.00 229,023.00
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589433101 Total

893.54 0.000.0052,616.000 Local 1,391,882.37

Base 0.00 893.54 0.00 1,391,882.37

COMMON STOCK USD.01589499102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MERGE HEALTHCARE INC

4,600.000 NHIH Local 5.472700 0.00 46.00 0.00 25,220.421.000000

Base 5.472700 0.00 46.00 0.00 25,220.42

COMMON STOCK NPV589584101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MERIDIAN BIOSCIENCE INC

1,000.000 NHIH Local 19.006800 0.00 10.00 0.00 19,016.801.000000

Base 19.006800 0.00 10.00 0.00 19,016.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 19.114500 0.00 27.00 0.00 51,636.151.000000

Base 19.114500 0.00 27.00 0.00 51,636.15

589584101 Total

37.00 0.000.003,700.000 Local 70,652.95

Base 0.00 37.00 0.00 70,652.95

COMMON STOCK NPV58964Q104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MERIDIAN INTERSTATE BANCORP

400.000 NHIH Local 12.752500 0.00 4.00 0.00 5,105.001.000000

Base 12.752500 0.00 4.00 0.00 5,105.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 12.845000 0.00 2.00 0.00 2,571.001.000000

Base 12.845000 0.00 2.00 0.00 2,571.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 12.550000 0.00 2.00 0.00 2,512.001.000000

Base 12.550000 0.00 2.00 0.00 2,512.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 11.456600 0.00 9.50 0.00 21,777.041.000000

Base 11.456600 0.00 9.50 0.00 21,777.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 11.930000 0.00 0.00 0.00 22,667.001.000000

Base 11.930000 0.00 0.00 0.00 22,667.00

58964Q104 Total

17.50 0.000.004,600.000 Local 54,632.04

Base 0.00 17.50 0.00 54,632.04

COMMON STOCK NPV589889104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMERIT MEDICAL SYSTEMS INC

3,700.000 NHIH Local 13.375000 0.00 37.00 0.00 49,524.501.000000

Base 13.375000 0.00 37.00 0.00 49,524.50

COMMON STOCK USD.0159001A102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MERITAGE HOMES CORP

2,200.000 NHIH Local 19.466400 0.00 22.00 0.00 42,848.081.000000

Base 19.466400 0.00 22.00 0.00 42,848.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 19.695000 0.00 3.00 0.00 5,911.501.000000

Base 19.695000 0.00 3.00 0.00 5,911.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,400.000 NHDG Local 14.400400 0.00 32.00 0.00 92,194.561.000000

Base 14.400400 0.00 32.00 0.00 92,194.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHHZ Local 15.870000 0.00 0.00 0.00 101,568.001.000000

Base 15.870000 0.00 0.00 0.00 101,568.00
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59001A102 Total

57.00 0.000.0015,300.000 Local 242,522.14

Base 0.00 57.00 0.00 242,522.14

COMMON STOCK USD1.59001K100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMERITOR INC

8,400.000 NHIH Local 6.591800 0.00 84.00 0.00 55,455.121.000000

Base 6.591800 0.00 84.00 0.00 55,455.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 6.429900 0.00 34.50 0.00 44,400.811.000000

Base 6.429900 0.00 34.50 0.00 44,400.81

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 8.870000 0.00 0.00 0.00 61,203.001.000000

Base 8.870000 0.00 0.00 0.00 61,203.00

59001K100 Total

118.50 0.000.0022,200.000 Local 161,058.93

Base 0.00 118.50 0.00 161,058.93

COMMON STOCK59047Q103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MERU NETWORKS INC

800.000 NHIH Local 4.997500 0.00 8.00 0.00 4,006.001.000000

Base 4.997500 0.00 8.00 0.00 4,006.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 5.005000 0.00 2.00 0.00 1,003.001.000000

Base 5.005000 0.00 2.00 0.00 1,003.00

59047Q103 Total

10.00 0.000.001,000.000 Local 5,009.00

Base 0.00 10.00 0.00 5,009.00
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COMMON STOCK USD.1590876306 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMET PRO CORP

800.000 NHIH Local 8.815000 0.00 8.00 0.00 7,060.001.000000

Base 8.815000 0.00 8.00 0.00 7,060.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 8.829900 0.00 5.00 0.00 4,419.951.000000

Base 8.829900 0.00 5.00 0.00 4,419.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 8.324700 0.00 15.00 0.00 24,989.101.000000

Base 8.324700 0.00 15.00 0.00 24,989.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 8.940000 0.00 0.00 0.00 26,820.001.000000

Base 8.940000 0.00 0.00 0.00 26,820.00

590876306 Total

28.00 0.000.007,300.000 Local 63,289.05

Base 0.00 28.00 0.00 63,289.05

COMMON STOCK USD.01591018809 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMETABOLIX INC

3,100.000 NHIH Local 4.121300 0.00 31.00 0.00 12,807.031.000000

Base 4.121300 0.00 31.00 0.00 12,807.03

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 3.673300 0.00 11.00 0.00 8,092.261.000000

Base 3.673300 0.00 11.00 0.00 8,092.26

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 4.290000 0.00 0.00 0.00 9,438.001.000000

Base 4.290000 0.00 0.00 0.00 9,438.00
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591018809 Total

42.00 0.000.007,500.000 Local 30,337.29

Base 0.00 42.00 0.00 30,337.29

COMMON STOCK591176102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.METALICO INC

3,600.000 NHIH Local 3.714300 0.00 36.00 0.00 13,407.481.000000

Base 3.714300 0.00 36.00 0.00 13,407.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 3.794800 0.00 19.50 0.00 14,819.221.000000

Base 3.794800 0.00 19.50 0.00 14,819.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 4.240000 0.00 0.00 0.00 16,536.001.000000

Base 4.240000 0.00 0.00 0.00 16,536.00

591176102 Total

55.50 0.000.0011,400.000 Local 44,762.70

Base 0.00 55.50 0.00 44,762.70

COMMON STOCK USD.0159132A104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.METALS USA HOLDINGS CORP

1,000.000 NHIH Local 10.964000 0.00 10.00 0.00 10,974.001.000000

Base 10.964000 0.00 10.00 0.00 10,974.00

COMMON STOCK NPV59151K108 16 Nov 2011 21 Nov 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLCMETHANEX CORP

4,400.000 NHDX Local 23.907400 0.00 88.00 0.00 105,280.561.000000

Base 23.907400 0.00 88.00 0.00 105,280.56

17 Nov 2011 22 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

12,200.000 NHDX Local 23.585700 0.00 366.00 0.00 288,111.541.000000

Base 23.585700 0.00 366.00 0.00 288,111.54
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18 Nov 2011 23 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

7,950.000 NHDX Local 23.556500 0.00 238.50 0.00 187,512.681.000000

Base 23.556500 0.00 238.50 0.00 187,512.68

21 Nov 2011 25 Nov 2011 USD/DTC 0.01KNIGHT DIRECT LLC

650.000 NHDX Local 23.048800 0.00 4.55 0.00 14,986.271.000000

Base 23.048800 0.00 4.55 0.00 14,986.27

59151K108 Total

697.05 0.000.0025,200.000 Local 595,891.05

Base 0.00 697.05 0.00 595,891.05

COMMON STOCK USD.5591520200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMETHODE ELECTRONICS INC

1,200.000 NHIH Local 9.050000 0.00 12.00 0.00 10,872.001.000000

Base 9.050000 0.00 12.00 0.00 10,872.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,100.000 NHIH Local 9.083800 0.00 21.00 0.00 19,096.981.000000

Base 9.083800 0.00 21.00 0.00 19,096.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 7.575900 0.00 41.50 0.00 62,921.471.000000

Base 7.575900 0.00 41.50 0.00 62,921.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHZ Local 8.360000 0.00 0.00 0.00 69,388.001.000000

Base 8.360000 0.00 0.00 0.00 69,388.00

591520200 Total

74.50 0.000.0019,900.000 Local 162,278.45

Base 0.00 74.50 0.00 162,278.45
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COMMON STOCK USD.0159156R108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMETLIFE INC

15,900.000 NHDG Local 28.010000 0.00 0.00 0.00 445,359.001.000000

Base 28.010000 0.00 0.00 0.00 445,359.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 34.370000 0.00 4.50 0.00 10,315.501.000000

Base 34.370000 0.00 4.50 0.00 10,315.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHIH Local 32.380000 0.00 0.00 0.00 297,896.001.000000

Base 32.380000 0.00 0.00 0.00 297,896.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 29.050000 0.00 4.50 0.00 8,719.501.000000

Base 29.050000 0.00 4.50 0.00 8,719.50

59156R108 Total

9.00 0.000.0025,700.000 Local 762,290.00

Base 0.00 9.00 0.00 762,290.00

COMMON STOCK USD1.59161R101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.METRO BANCORP INC

100.000 NHIH Local 8.520000 0.00 1.00 0.00 853.001.000000

Base 8.520000 0.00 1.00 0.00 853.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 8.698300 0.00 12.00 0.00 10,449.961.000000

Base 8.698300 0.00 12.00 0.00 10,449.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 8.058100 0.00 15.50 0.00 24,995.611.000000

Base 8.058100 0.00 15.50 0.00 24,995.61
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 8.650000 0.00 0.00 0.00 26,815.001.000000

Base 8.650000 0.00 0.00 0.00 26,815.00

59161R101 Total

28.50 0.000.007,500.000 Local 63,113.57

Base 0.00 28.50 0.00 63,113.57

COMMON STOCK591708102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMETROPCS COMMUNICATIONS INC

2,700.000 NHIH Local 8.680000 0.00 0.00 0.00 23,436.001.000000

Base 8.680000 0.00 0.00 0.00 23,436.00

COMMON STOCK592142103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.METRO HEALTH NETWORKS INC

3,200.000 NHIH Local 7.183400 0.00 32.00 0.00 23,018.881.000000

Base 7.183400 0.00 32.00 0.00 23,018.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 7.170800 0.00 6.00 0.00 4,308.481.000000

Base 7.170800 0.00 6.00 0.00 4,308.48

05 Oct 2011 05 Oct 2011 USD/DTCMERGER

37.260 NHHZ Local 4.539989 0.00 0.00 0.00 169.161.000000

Base 4.539989 0.00 0.00 0.00 169.16

04 Oct 2011 11 Oct 2011 USD/DTC4 WILLIAMS CAPITAL GROUP LP (THE)

62.000 NHDG Local 3.587903 0.00 0.00 0.00 222.451.000000

Base 3.587903 0.00 0.00 0.00 222.45

13 Oct 2011 13 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

62.000 NHHZ Local 5.310000 0.00 0.00 0.00 329.221.000000

Base 5.310000 0.00 0.00 0.00 329.22
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592142103 Total

38.00 0.000.003,961.260 Local 28,048.19

Base 0.00 38.00 0.00 28,048.19

COMMON STOCK NPV594793101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MICREL INC

1,000.000 NHIH Local 10.567700 0.00 10.00 0.00 10,577.701.000000

Base 10.567700 0.00 10.00 0.00 10,577.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,500.000 NHIH Local 10.533700 0.00 35.00 0.00 36,902.951.000000

Base 10.533700 0.00 35.00 0.00 36,902.95

594793101 Total

45.00 0.000.004,500.000 Local 47,480.65

Base 0.00 45.00 0.00 47,480.65

COMMON STOCK594901100 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.MICROS SYSTEMS INC

400.000 NHEU Local 49.117500 0.00 6.00 0.00 19,653.001.000000

Base 49.117500 0.00 6.00 0.00 19,653.00

COMMON STOCK594918104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMICROSOFT CORP

64,700.000 NHIH Local 26.760000 0.00 0.00 0.00 1,731,372.001.000000

Base 26.760000 0.00 0.00 0.00 1,731,372.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHDM Local 25.255600 0.00 13.50 0.00 22,743.541.000000

Base 25.255600 0.00 13.50 0.00 22,743.54

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHEU Local 25.804300 0.00 57.00 0.00 98,113.341.000000

Base 25.804300 0.00 57.00 0.00 98,113.34
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21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,380.000 NHDM Local 25.481700 0.00 95.70 0.00 162,668.951.000000

Base 25.481700 0.00 95.70 0.00 162,668.95

594918104 Total

166.20 0.000.0075,780.000 Local 2,014,897.83

Base 0.00 166.20 0.00 2,014,897.83

COMMON STOCK594960106 28 Nov 2011 01 Dec 2011 USD/DTCINVESTMENT TECHNOLOGY GROUP INC.MICROVISION INC

11,300.000 NHIH Local 0.468700 0.00 0.00 0.00 5,296.311.000000

Base 0.468700 0.00 0.00 0.00 5,296.31

COMMON STOCK594972408 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MICROSTRATEGY INC CL A

200.000 NHIH Local 133.110000 0.00 2.00 0.00 26,624.001.000000

Base 133.110000 0.00 2.00 0.00 26,624.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 132.626000 0.00 5.00 0.00 66,318.001.000000

Base 132.626000 0.00 5.00 0.00 66,318.00

594972408 Total

7.00 0.000.00700.000 Local 92,942.00

Base 0.00 7.00 0.00 92,942.00

COMMON STOCK595017104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMICROCHIP TECHNOLOGY INC

1,600.000 NHIH Local 36.430000 0.00 0.00 0.00 58,288.001.000000

Base 36.430000 0.00 0.00 0.00 58,288.00

COMMON STOCK59509C105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MICROMET INC

108.000 NHIH Local 5.934630 0.00 1.08 0.00 642.021.000000

Base 5.934630 0.00 1.08 0.00 642.02
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

8,092.000 NHIH Local 6.000300 0.00 80.92 0.00 48,635.351.000000

Base 6.000300 0.00 80.92 0.00 48,635.35

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,100.000 NHDG Local 4.643100 0.00 50.50 0.00 46,945.811.000000

Base 4.643100 0.00 50.50 0.00 46,945.81

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,100.000 NHHZ Local 5.100000 0.00 0.00 0.00 51,510.001.000000

Base 5.100000 0.00 0.00 0.00 51,510.00

59509C105 Total

132.50 0.000.0028,400.000 Local 147,733.18

Base 0.00 132.50 0.00 147,733.18

COMMON STOCK USD.1595112103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMICRON TECHNOLOGY INC

16,400.000 NHDG Local 5.040000 0.00 0.00 0.00 82,656.001.000000

Base 5.040000 0.00 0.00 0.00 82,656.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHIH Local 5.350000 0.00 0.00 0.00 46,545.001.000000

Base 5.350000 0.00 0.00 0.00 46,545.00

595112103 Total

0.00 0.000.0025,100.000 Local 129,201.00

Base 0.00 0.00 0.00 129,201.00

COMMON STOCK USD.2595137100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MICROSEMI CORP

700.000 NHIH Local 18.092900 0.00 7.00 0.00 12,672.031.000000

Base 18.092900 0.00 7.00 0.00 12,672.03
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,800.000 NHIH Local 18.058300 0.00 18.00 0.00 32,522.941.000000

Base 18.058300 0.00 18.00 0.00 32,522.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,200.000 NHIH Local 18.249400 0.00 52.00 0.00 94,948.881.000000

Base 18.249400 0.00 52.00 0.00 94,948.88

595137100 Total

77.00 0.000.007,700.000 Local 140,143.85

Base 0.00 77.00 0.00 140,143.85

REIT USD.0159522J103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MID AMERICA APARTMENT COMM

600.000 NHIH Local 59.526300 0.00 6.00 0.00 35,721.781.000000

Base 59.526300 0.00 6.00 0.00 35,721.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 59.813900 0.00 27.00 0.00 161,524.531.000000

Base 59.813900 0.00 27.00 0.00 161,524.53

59522J103 Total

33.00 0.000.003,300.000 Local 197,246.31

Base 0.00 33.00 0.00 197,246.31

COMMON STOCK USD.01596278101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MIDDLEBY CORP

900.000 NHIH Local 91.727200 0.00 9.00 0.00 82,563.481.000000

Base 91.727200 0.00 9.00 0.00 82,563.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 91.586400 0.00 8.00 0.00 73,277.121.000000

Base 91.586400 0.00 8.00 0.00 73,277.12
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596278101 Total

17.00 0.000.001,700.000 Local 155,840.60

Base 0.00 17.00 0.00 155,840.60

COMMON STOCK NPV596680108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MIDDLESEX WATER CO

1,400.000 NHIH Local 18.636700 0.00 14.00 0.00 26,105.381.000000

Base 18.636700 0.00 14.00 0.00 26,105.38

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 17.114000 0.00 17.50 0.00 59,916.501.000000

Base 17.114000 0.00 17.50 0.00 59,916.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 17.880000 0.00 0.00 0.00 62,580.001.000000

Base 17.880000 0.00 0.00 0.00 62,580.00

596680108 Total

31.50 0.000.008,400.000 Local 148,601.88

Base 0.00 31.50 0.00 148,601.88

COMMON STOCK USD.1598039105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MIDSOUTH BANCORP INC

700.000 NHIH Local 12.889100 0.00 7.00 0.00 9,029.371.000000

Base 12.889100 0.00 7.00 0.00 9,029.37

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 11.801600 0.00 8.50 0.00 20,071.221.000000

Base 11.801600 0.00 8.50 0.00 20,071.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 12.050000 0.00 0.00 0.00 20,485.001.000000

Base 12.050000 0.00 0.00 0.00 20,485.00
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598039105 Total

15.50 0.000.004,100.000 Local 49,585.59

Base 0.00 15.50 0.00 49,585.59

COMMON STOCK NPV598153104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MIDWAY GOLD CORP

7,700.000 NHIH Local 2.119900 0.00 77.00 0.00 16,400.231.000000

Base 2.119900 0.00 77.00 0.00 16,400.23

COMMON STOCK600527105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMILLER ENERGY RESOURCES INC

2,800.000 NHIH Local 2.950700 0.00 28.00 0.00 8,289.961.000000

Base 2.950700 0.00 28.00 0.00 8,289.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 2.302000 0.00 34.50 0.00 15,918.301.000000

Base 2.302000 0.00 34.50 0.00 15,918.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 2.650000 0.00 0.00 0.00 18,285.001.000000

Base 2.650000 0.00 0.00 0.00 18,285.00

600527105 Total

62.50 0.000.0016,600.000 Local 42,493.26

Base 0.00 62.50 0.00 42,493.26

COMMON STOCK USD.2600544100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHERMAN MILLER INC

5,100.000 NHIH Local 21.687100 0.00 51.00 0.00 110,655.211.000000

Base 21.687100 0.00 51.00 0.00 110,655.21

COMMON STOCK USD.01600551204 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MILLER INDUSTRIES INC/TENN

800.000 NHIH Local 16.194100 0.00 8.00 0.00 12,963.281.000000

Base 16.194100 0.00 8.00 0.00 12,963.28
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 16.180000 0.00 3.00 0.00 4,857.001.000000

Base 16.180000 0.00 3.00 0.00 4,857.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 17.117200 0.00 13.00 0.00 44,517.721.000000

Base 17.117200 0.00 13.00 0.00 44,517.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 18.330000 0.00 0.00 0.00 47,658.001.000000

Base 18.330000 0.00 0.00 0.00 47,658.00

600551204 Total

24.00 0.000.006,300.000 Local 109,996.00

Base 0.00 24.00 0.00 109,996.00

COMMON STOCK CNY1.601901903 24 Nov 2011 29 Nov 2011 USD/CN1 0.01ABN AMRO BANK N. V. HONG KONGINNER MONGOLIA YITAI COAL B

30,400.000 NHIL Local 5.477400 0.00 333.03 133.21 166,979.201.000000

Base 5.477400 0.00 333.03 133.21 166,979.20

COMMON STOCK USD.01602682205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MINDSPEED TECHNOLOGIES INC

1,300.000 NHIH Local 5.864800 0.00 13.00 0.00 7,637.241.000000

Base 5.864800 0.00 13.00 0.00 7,637.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 5.798500 0.00 17.00 0.00 9,874.451.000000

Base 5.798500 0.00 17.00 0.00 9,874.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 5.110900 0.00 17.50 0.00 17,905.651.000000

Base 5.110900 0.00 17.50 0.00 17,905.65



Prepared by State StreetPage 1330

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 5.310000 0.00 0.00 0.00 18,585.001.000000

Base 5.310000 0.00 0.00 0.00 18,585.00

602682205 Total

47.50 0.000.0010,000.000 Local 54,002.34

Base 0.00 47.50 0.00 54,002.34

COMMON STOCK NPV602720104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MINE SAFETY APPLIANCES CO

300.000 NHIH Local 33.660000 0.00 3.00 0.00 10,101.001.000000

Base 33.660000 0.00 3.00 0.00 10,101.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,100.000 NHIH Local 33.935800 0.00 21.00 0.00 71,286.181.000000

Base 33.935800 0.00 21.00 0.00 71,286.18

602720104 Total

24.00 0.000.002,400.000 Local 81,387.18

Base 0.00 24.00 0.00 81,387.18

COMMON STOCK USD.1603158106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MINERALS TECHNOLOGIES INC

300.000 NHIH Local 56.753300 0.00 3.00 0.00 17,028.991.000000

Base 56.753300 0.00 3.00 0.00 17,028.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 56.755000 0.00 1.00 0.00 5,676.501.000000

Base 56.755000 0.00 1.00 0.00 5,676.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 56.834700 0.00 12.00 0.00 68,213.641.000000

Base 56.834700 0.00 12.00 0.00 68,213.64
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 47.812100 0.00 20.00 0.00 191,268.401.000000

Base 47.812100 0.00 20.00 0.00 191,268.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 51.290000 0.00 0.00 0.00 205,160.001.000000

Base 51.290000 0.00 0.00 0.00 205,160.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 53.645000 0.00 3.00 0.00 10,732.001.000000

Base 53.645000 0.00 3.00 0.00 10,732.00

603158106 Total

39.00 0.000.009,800.000 Local 498,079.53

Base 0.00 39.00 0.00 498,079.53

COMMON STOCK604567107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MIPS TECHNOLOGIES INC

2,600.000 NHIH Local 5.279400 0.00 26.00 0.00 13,752.441.000000

Base 5.279400 0.00 26.00 0.00 13,752.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 5.220000 0.00 2.00 0.00 1,046.001.000000

Base 5.220000 0.00 2.00 0.00 1,046.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 5.275300 0.00 19.00 0.00 10,042.071.000000

Base 5.275300 0.00 19.00 0.00 10,042.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 4.669200 0.00 17.50 0.00 16,359.701.000000

Base 4.669200 0.00 17.50 0.00 16,359.70
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 5.420000 0.00 0.00 0.00 18,970.001.000000

Base 5.420000 0.00 0.00 0.00 18,970.00

604567107 Total

64.50 0.000.0011,700.000 Local 60,170.21

Base 0.00 64.50 0.00 60,170.21

REIT USD.001605203108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MISSION WEST PROPERTIES

1,100.000 NHIH Local 7.697300 0.00 11.00 0.00 8,478.031.000000

Base 7.697300 0.00 11.00 0.00 8,478.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 7.709000 0.00 5.00 0.00 3,859.501.000000

Base 7.709000 0.00 5.00 0.00 3,859.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 6.915700 0.00 19.50 0.00 26,990.731.000000

Base 6.915700 0.00 19.50 0.00 26,990.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 7.500000 0.00 0.00 0.00 29,250.001.000000

Base 7.500000 0.00 0.00 0.00 29,250.00

605203108 Total

35.50 0.000.009,400.000 Local 68,578.26

Base 0.00 35.50 0.00 68,578.26

COMMON STOCK USD.0160649T107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MISTRAS GROUP INC

100.000 NHIH Local 22.542500 0.00 1.00 0.00 2,255.251.000000

Base 22.542500 0.00 1.00 0.00 2,255.25
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 22.574200 0.00 12.00 0.00 27,101.041.000000

Base 22.574200 0.00 12.00 0.00 27,101.04

60649T107 Total

13.00 0.000.001,300.000 Local 29,356.29

Base 0.00 13.00 0.00 29,356.29

COMMON STOCK USD.01606501104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMITCHAM INDUSTRIES INC

1,100.000 NHIH Local 15.650900 0.00 11.00 0.00 17,226.991.000000

Base 15.650900 0.00 11.00 0.00 17,226.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 9.915100 0.00 6.50 0.00 12,896.131.000000

Base 9.915100 0.00 6.50 0.00 12,896.13

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 11.410000 0.00 0.00 0.00 14,833.001.000000

Base 11.410000 0.00 0.00 0.00 14,833.00

606501104 Total

17.50 0.000.003,700.000 Local 44,956.12

Base 0.00 17.50 0.00 44,956.12

ADR607409109 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCMOBILE TELESYSTEMS SP ADR

14,600.000 NHIL Local 15.092400 0.00 197.10 0.00 220,546.141.000000

Base 15.092400 0.00 197.10 0.00 220,546.14

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHIL Local 13.920000 0.00 0.00 0.00 157,296.001.000000

Base 13.920000 0.00 0.00 0.00 157,296.00
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607409109 Total

197.10 0.000.0025,900.000 Local 377,842.14

Base 0.00 197.10 0.00 377,842.14

COMMON STOCK USD.0160740F105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOBILE MINI INC

1,600.000 NHIH Local 19.220000 0.00 16.00 0.00 30,768.001.000000

Base 19.220000 0.00 16.00 0.00 30,768.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 19.253400 0.00 17.00 0.00 32,747.781.000000

Base 19.253400 0.00 17.00 0.00 32,747.78

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 15.947000 0.00 30.00 0.00 95,712.001.000000

Base 15.947000 0.00 30.00 0.00 95,712.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 16.510000 0.00 0.00 0.00 99,060.001.000000

Base 16.510000 0.00 0.00 0.00 99,060.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 15.996700 0.00 4.50 0.00 4,803.511.000000

Base 15.996700 0.00 4.50 0.00 4,803.51

60740F105 Total

67.50 0.000.0015,600.000 Local 263,091.29

Base 0.00 67.50 0.00 263,091.29

COMMON STOCK607828100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMODINE MANUFACTURING CO

4,200.000 NHIH Local 10.403100 0.00 42.00 0.00 43,735.021.000000

Base 10.403100 0.00 42.00 0.00 43,735.02
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,500.000 NHDG Local 9.009900 0.00 52.50 0.00 94,656.451.000000

Base 9.009900 0.00 52.50 0.00 94,656.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,500.000 NHHZ Local 10.970000 0.00 0.00 0.00 115,185.001.000000

Base 10.970000 0.00 0.00 0.00 115,185.00

607828100 Total

94.50 0.000.0025,200.000 Local 253,576.47

Base 0.00 94.50 0.00 253,576.47

COMMON STOCK USD.0160786L107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MODUSLINK GLOBAL SOLUTIONS I

200.000 NHIH Local 4.197500 0.00 2.00 0.00 841.501.000000

Base 4.197500 0.00 2.00 0.00 841.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.230000 0.00 1.00 0.00 424.001.000000

Base 4.230000 0.00 1.00 0.00 424.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,600.000 NHIH Local 4.179300 0.00 36.00 0.00 15,081.481.000000

Base 4.179300 0.00 36.00 0.00 15,081.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,912.000 NHDG Local 3.461100 0.00 49.56 0.00 34,355.981.000000

Base 3.461100 0.00 49.56 0.00 34,355.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,912.000 NHHZ Local 3.900000 0.00 0.00 0.00 38,656.801.000000

Base 3.900000 0.00 0.00 0.00 38,656.80
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60786L107 Total

88.56 0.000.0023,724.000 Local 89,359.76

Base 0.00 88.56 0.00 89,359.76

COMMON STOCK USD.01608190104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOHAWK INDUSTRIES INC

1,000.000 NHDG Local 42.910000 0.00 0.00 0.00 42,910.001.000000

Base 42.910000 0.00 0.00 0.00 42,910.00

COMMON STOCK USD.05608554101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOLEX INC

2,500.000 NHDG Local 20.370000 0.00 0.00 0.00 50,925.001.000000

Base 20.370000 0.00 0.00 0.00 50,925.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 24.290000 0.00 0.00 0.00 29,148.001.000000

Base 24.290000 0.00 0.00 0.00 29,148.00

608554101 Total

0.00 0.000.003,700.000 Local 80,073.00

Base 0.00 0.00 0.00 80,073.00

COMMON STOCK USD.05608554200 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.MOLEX INC  CL A

15,100.000 NHDZ Local 18.995600 0.00 302.00 0.00 287,135.561.000000

Base 18.995600 0.00 302.00 0.00 287,135.56

COMMON STOCK60855R100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOLINA HEALTHCARE INC

700.000 NHIH Local 21.636100 0.00 7.00 0.00 15,152.271.000000

Base 21.636100 0.00 7.00 0.00 15,152.27

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 21.444200 0.00 18.00 0.00 38,617.561.000000

Base 21.444200 0.00 18.00 0.00 38,617.56
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 14.271500 0.00 13.00 0.00 37,118.901.000000

Base 14.271500 0.00 13.00 0.00 37,118.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 15.800000 0.00 0.00 0.00 41,080.001.000000

Base 15.800000 0.00 0.00 0.00 41,080.00

60855R100 Total

38.00 0.000.007,700.000 Local 131,968.73

Base 0.00 38.00 0.00 131,968.73

COMMON STOCK USD.0160871R209 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOLSON COORS BREWING CO  B

2,800.000 NHDG Local 39.610000 0.00 0.00 0.00 110,908.001.000000

Base 39.610000 0.00 0.00 0.00 110,908.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 40.700000 0.00 0.00 0.00 56,980.001.000000

Base 40.700000 0.00 0.00 0.00 56,980.00

60871R209 Total

0.00 0.000.004,200.000 Local 167,888.00

Base 0.00 0.00 0.00 167,888.00

COMMON STOCK60877T100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOMENTA PHARMACEUTICALS INC

1,800.000 NHIH Local 14.970600 0.00 18.00 0.00 26,965.081.000000

Base 14.970600 0.00 18.00 0.00 26,965.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 14.835000 0.00 9.00 0.00 13,360.501.000000

Base 14.835000 0.00 9.00 0.00 13,360.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 14.990000 0.00 14.00 0.00 21,000.001.000000

Base 14.990000 0.00 14.00 0.00 21,000.00

60877T100 Total

41.00 0.000.004,100.000 Local 61,325.58

Base 0.00 41.00 0.00 61,325.58

COMMON STOCK USD.01609027107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMONARCH CASINO + RESORT INC

100.000 NHIH Local 9.705000 0.00 1.00 0.00 971.501.000000

Base 9.705000 0.00 1.00 0.00 971.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 9.761600 0.00 4.00 0.00 3,908.641.000000

Base 9.761600 0.00 4.00 0.00 3,908.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

300.000 NHIH Local 9.873300 0.00 3.00 0.00 2,964.991.000000

Base 9.873300 0.00 3.00 0.00 2,964.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 8.622100 0.00 9.50 0.00 16,391.491.000000

Base 8.622100 0.00 9.50 0.00 16,391.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 10.470000 0.00 0.00 0.00 19,893.001.000000

Base 10.470000 0.00 0.00 0.00 19,893.00

609027107 Total

17.50 0.000.004,600.000 Local 44,129.62

Base 0.00 17.50 0.00 44,129.62
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COMMON STOCK USD.0160935Y109 24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMONEYGRAM INTERNATIONAL INC

4,100.000 NHHZ Local 2.476000 0.00 61.50 0.00 10,213.101.000000

Base 2.476000 0.00 61.50 0.00 10,213.10

COMMON STOCK USD.0160935Y208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMONEYGRAM INTERNATIONAL INC

900.000 NHIH Local 18.408900 0.00 9.00 0.00 16,577.011.000000

Base 18.408900 0.00 9.00 0.00 16,577.01

15 Nov 2011 15 Nov 2011 USD/DTCREVERSE SPLIT NON CASH

667.500 NHHZ Local 21.905498 0.00 0.00 0.00 14,621.921.000000

Base 21.905498 0.00 0.00 0.00 14,621.92

60935Y208 Total

9.00 0.000.001,567.500 Local 31,198.93

Base 0.00 9.00 0.00 31,198.93

REIT USD.01609720107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MONMOUTH REIT CLASS A

3,200.000 NHIH Local 8.537400 0.00 32.00 0.00 27,351.681.000000

Base 8.537400 0.00 32.00 0.00 27,351.68

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 7.890900 0.00 39.50 0.00 62,377.611.000000

Base 7.890900 0.00 39.50 0.00 62,377.61

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHZ Local 8.350000 0.00 0.00 0.00 65,965.001.000000

Base 8.350000 0.00 0.00 0.00 65,965.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHHZ Local 9.038900 0.00 27.00 0.00 16,297.021.000000

Base 9.038900 0.00 27.00 0.00 16,297.02
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609720107 Total

98.50 0.000.0020,800.000 Local 171,991.31

Base 0.00 98.50 0.00 171,991.31

COMMON STOCK609839105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MONOLITHIC POWER SYSTEMS INC

1,900.000 NHIH Local 12.656100 0.00 19.00 0.00 24,065.591.000000

Base 12.656100 0.00 19.00 0.00 24,065.59

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 12.661100 0.00 8.00 0.00 10,136.881.000000

Base 12.661100 0.00 8.00 0.00 10,136.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 9.870000 0.00 8.00 0.00 15,800.001.000000

Base 9.870000 0.00 8.00 0.00 15,800.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 11.110000 0.00 0.00 0.00 17,776.001.000000

Base 11.110000 0.00 0.00 0.00 17,776.00

609839105 Total

35.00 0.000.005,900.000 Local 67,778.47

Base 0.00 35.00 0.00 67,778.47

COMMON STOCK61022P100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMONOTYPE IMAGING HOLDINGS IN

100.000 NHIH Local 14.675000 0.00 1.00 0.00 1,468.501.000000

Base 14.675000 0.00 1.00 0.00 1,468.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 14.903700 0.00 31.00 0.00 46,232.471.000000

Base 14.903700 0.00 31.00 0.00 46,232.47
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61022P100 Total

32.00 0.000.003,200.000 Local 47,700.97

Base 0.00 32.00 0.00 47,700.97

COMMON STOCK USD.01610236101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MONRO MUFFLER BRAKE INC

100.000 NHIH Local 38.040000 0.00 1.00 0.00 3,805.001.000000

Base 38.040000 0.00 1.00 0.00 3,805.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 37.885000 0.00 8.00 0.00 30,316.001.000000

Base 37.885000 0.00 8.00 0.00 30,316.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 37.993800 0.00 18.00 0.00 68,406.841.000000

Base 37.993800 0.00 18.00 0.00 68,406.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

7,070.000 NHHO Local 33.222500 0.00 282.80 0.00 235,165.881.000000

Base 33.222500 0.00 282.80 0.00 235,165.88

05 Oct 2011 11 Oct 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,500.000 NHHO Local 34.535700 0.00 100.00 0.00 86,439.251.000000

Base 34.535700 0.00 100.00 0.00 86,439.25

06 Oct 2011 12 Oct 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,560.000 NHHO Local 35.002700 0.00 102.40 0.00 89,709.311.000000

Base 35.002700 0.00 102.40 0.00 89,709.31

10 Oct 2011 13 Oct 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

820.000 NHHO Local 34.608500 0.00 32.80 0.00 28,411.771.000000

Base 34.608500 0.00 32.80 0.00 28,411.77
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18 Oct 2011 21 Oct 2011 USD/DTC 0.04STEPHENS,INC.

1,880.000 NHHO Local 33.851100 0.00 75.20 0.00 63,715.271.000000

Base 33.851100 0.00 75.20 0.00 63,715.27

20 Oct 2011 25 Oct 2011 USD/DTC 0.04STEPHENS,INC.

1,630.000 NHHO Local 35.108500 0.00 65.20 0.00 57,292.061.000000

Base 35.108500 0.00 65.20 0.00 57,292.06

10 Nov 2011 16 Nov 2011 USD/DTC 0.02INSTINET

1,390.000 NHHO Local 36.729900 0.00 27.80 0.00 51,082.361.000000

Base 36.729900 0.00 27.80 0.00 51,082.36

14 Nov 2011 17 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

1,660.000 NHHO Local 37.968900 0.00 49.80 0.00 63,078.171.000000

Base 37.968900 0.00 49.80 0.00 63,078.17

610236101 Total

763.00 0.000.0022,210.000 Local 777,421.91

Base 0.00 763.00 0.00 777,421.91

COMMON STOCK USD.0161166W101 18 Oct 2011 21 Oct 2011 USD/DTC 0.02GARDNER RICH & COMONSANTO CO

1,800.000 NHEY Local 73.689900 0.00 36.00 0.00 132,677.821.000000

Base 73.689900 0.00 36.00 0.00 132,677.82

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHIH Local 74.390000 0.00 0.00 0.00 349,633.001.000000

Base 74.390000 0.00 0.00 0.00 349,633.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 68.305000 0.00 3.00 0.00 13,664.001.000000

Base 68.305000 0.00 3.00 0.00 13,664.00
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61166W101 Total

39.00 0.000.006,700.000 Local 495,974.82

Base 0.00 39.00 0.00 495,974.82

COMMON STOCK611742107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMONSTER WORLDWIDE INC

2,300.000 NHDG Local 7.180000 0.00 0.00 0.00 16,514.001.000000

Base 7.180000 0.00 0.00 0.00 16,514.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 8.690000 0.00 0.00 0.00 10,428.001.000000

Base 8.690000 0.00 0.00 0.00 10,428.00

611742107 Total

0.00 0.000.003,500.000 Local 26,942.00

Base 0.00 0.00 0.00 26,942.00

COMMON STOCK USD.01615369105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOODY S CORP

1,700.000 NHIH Local 33.730000 0.00 0.00 0.00 57,341.001.000000

Base 33.730000 0.00 0.00 0.00 57,341.00

COMMON STOCK USD1.615394202 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOOG INC CLASS A

4,000.000 NHIH Local 39.912400 0.00 40.00 0.00 159,689.601.000000

Base 39.912400 0.00 40.00 0.00 159,689.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,200.000 NHDG Local 31.293200 0.00 46.00 0.00 287,943.441.000000

Base 31.293200 0.00 46.00 0.00 287,943.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHHZ Local 35.380000 0.00 0.00 0.00 325,496.001.000000

Base 35.380000 0.00 0.00 0.00 325,496.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 41.750000 0.00 3.00 0.00 8,353.001.000000

Base 41.750000 0.00 3.00 0.00 8,353.00

615394202 Total

89.00 0.000.0022,600.000 Local 781,482.04

Base 0.00 89.00 0.00 781,482.04

COMMON STOCK USD.01617446448 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMORGAN STANLEY

28,300.000 NHDG Local 13.500000 0.00 0.00 0.00 382,050.001.000000

Base 13.500000 0.00 0.00 0.00 382,050.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 16.250000 0.00 7.50 0.00 8,132.501.000000

Base 16.250000 0.00 7.50 0.00 8,132.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,800.000 NHIH Local 15.920000 0.00 0.00 0.00 203,776.001.000000

Base 15.920000 0.00 0.00 0.00 203,776.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHY Local 14.255800 0.00 9.00 0.00 8,562.481.000000

Base 14.255800 0.00 9.00 0.00 8,562.48

617446448 Total

16.50 0.000.0042,200.000 Local 602,520.98

Base 0.00 16.50 0.00 602,520.98

COMMON STOCK USD.0161748W108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMORGANS HOTEL GROUP CO

2,000.000 NHIH Local 5.752000 0.00 20.00 0.00 11,524.001.000000

Base 5.752000 0.00 20.00 0.00 11,524.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 5.651300 0.00 15.50 0.00 17,534.531.000000

Base 5.651300 0.00 15.50 0.00 17,534.53

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 6.240000 0.00 0.00 0.00 19,344.001.000000

Base 6.240000 0.00 0.00 0.00 19,344.00

61748W108 Total

35.50 0.000.008,200.000 Local 48,402.53

Base 0.00 35.50 0.00 48,402.53

COMMON STOCK USD.0161945C103 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMOSAIC CO/THE

20,520.000 NHDM Local 54.639700 0.00 307.80 0.00 1,121,514.441.000000

Base 54.639700 0.00 307.80 0.00 1,121,514.44

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 56.820000 0.00 0.00 0.00 142,050.001.000000

Base 56.820000 0.00 0.00 0.00 142,050.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,340.000 NHDM Local 51.518700 0.00 20.10 0.00 69,055.161.000000

Base 51.518700 0.00 20.10 0.00 69,055.16

61945C103 Total

327.90 0.000.0024,360.000 Local 1,332,619.60

Base 0.00 327.90 0.00 1,332,619.60

COMMON STOCK USD.01619718109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOSYS INC

500.000 NHIH Local 3.332000 0.00 5.00 0.00 1,671.001.000000

Base 3.332000 0.00 5.00 0.00 1,671.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 3.423100 0.00 13.00 0.00 4,463.031.000000

Base 3.423100 0.00 13.00 0.00 4,463.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,200.000 NHIH Local 3.432100 0.00 12.00 0.00 4,130.521.000000

Base 3.432100 0.00 12.00 0.00 4,130.52

619718109 Total

30.00 0.000.003,000.000 Local 10,264.55

Base 0.00 30.00 0.00 10,264.55

COMMON STOCK USD.01620071100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOTORCAR PARTS OF AMERICA IN

800.000 NHIH Local 8.845000 0.00 8.00 0.00 7,084.001.000000

Base 8.845000 0.00 8.00 0.00 7,084.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 8.823300 0.00 3.00 0.00 2,649.991.000000

Base 8.823300 0.00 3.00 0.00 2,649.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 7.726500 0.00 13.50 0.00 20,875.051.000000

Base 7.726500 0.00 13.50 0.00 20,875.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 8.500000 0.00 0.00 0.00 22,950.001.000000

Base 8.500000 0.00 0.00 0.00 22,950.00

620071100 Total

24.50 0.000.006,500.000 Local 53,559.04

Base 0.00 24.50 0.00 53,559.04
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COMMON STOCK USD.01620076307 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOTOROLA SOLUTIONS INC

5,900.000 NHDG Local 41.900000 0.00 0.00 0.00 247,210.001.000000

Base 41.900000 0.00 0.00 0.00 247,210.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHIH Local 45.990000 0.00 0.00 0.00 119,574.001.000000

Base 45.990000 0.00 0.00 0.00 119,574.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 46.320000 0.00 3.00 0.00 9,267.001.000000

Base 46.320000 0.00 3.00 0.00 9,267.00

620076307 Total

3.00 0.000.008,700.000 Local 376,051.00

Base 0.00 3.00 0.00 376,051.00

COMMON STOCK USD.01620097105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOTOROLA MOBILITY HOLDINGS I

4,700.000 NHDG Local 37.780000 0.00 0.00 0.00 177,566.001.000000

Base 37.780000 0.00 0.00 0.00 177,566.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 39.010000 0.00 0.00 0.00 97,525.001.000000

Base 39.010000 0.00 0.00 0.00 97,525.00

620097105 Total

0.00 0.000.007,200.000 Local 275,091.00

Base 0.00 0.00 0.00 275,091.00

COMMON STOCK620107102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOTRICITY INC

2,000.000 NHIH Local 1.395000 0.00 20.00 0.00 2,810.001.000000

Base 1.395000 0.00 20.00 0.00 2,810.00



Prepared by State StreetPage 1348

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 1.422500 0.00 14.00 0.00 2,005.501.000000

Base 1.422500 0.00 14.00 0.00 2,005.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

9,500.000 NHHZ Local 0.992000 0.00 142.50 0.00 9,566.501.000000

Base 0.992000 0.00 142.50 0.00 9,566.50

620107102 Total

176.50 0.000.0012,900.000 Local 14,382.00

Base 0.00 176.50 0.00 14,382.00

COMMON STOCK USD.01624580106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMOVADO GROUP INC

1,500.000 NHIH Local 15.870200 0.00 15.00 0.00 23,820.301.000000

Base 15.870200 0.00 15.00 0.00 23,820.30

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHDG Local 12.199300 0.00 19.00 0.00 46,376.341.000000

Base 12.199300 0.00 19.00 0.00 46,376.34

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHHZ Local 15.130000 0.00 0.00 0.00 57,494.001.000000

Base 15.130000 0.00 0.00 0.00 57,494.00

624580106 Total

34.00 0.000.009,100.000 Local 127,690.64

Base 0.00 34.00 0.00 127,690.64

COMMON STOCK62458M108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOVE INC

3,100.000 NHIH Local 1.704000 0.00 31.00 0.00 5,313.401.000000

Base 1.704000 0.00 31.00 0.00 5,313.40
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 1.700000 0.00 2.00 0.00 342.001.000000

Base 1.700000 0.00 2.00 0.00 342.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

11,000.000 NHIH Local 1.700000 0.00 110.00 0.00 18,810.001.000000

Base 1.700000 0.00 110.00 0.00 18,810.00

62458M108 Total

143.00 0.000.0014,300.000 Local 24,465.40

Base 0.00 143.00 0.00 24,465.40

COMMON STOCK62458M207 21 Nov 2011 21 Nov 2011 USD/DTCREVERSE SPLIT NON CASHMOVE INC

3,575.000 NHIH Local 6.843468 0.00 0.00 0.00 24,465.401.000000

Base 6.843468 0.00 0.00 0.00 24,465.40

COMMON STOCK USD.01624756102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MUELLER INDUSTRIES INC

3,400.000 NHIH Local 40.826700 0.00 34.00 0.00 138,844.781.000000

Base 40.826700 0.00 34.00 0.00 138,844.78

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDG Local 37.020500 0.00 37.50 0.00 277,691.251.000000

Base 37.020500 0.00 37.50 0.00 277,691.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,500.000 NHHZ Local 42.370000 0.00 0.00 0.00 317,775.001.000000

Base 42.370000 0.00 0.00 0.00 317,775.00

624756102 Total

71.50 0.000.0018,400.000 Local 734,311.03

Base 0.00 71.50 0.00 734,311.03
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COMMON STOCK USD.01624758108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MUELLER WATER PRODUCTS INC A

3,500.000 NHIH Local 2.213600 0.00 35.00 0.00 7,782.601.000000

Base 2.213600 0.00 35.00 0.00 7,782.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 2.200000 0.00 1.00 0.00 221.001.000000

Base 2.200000 0.00 1.00 0.00 221.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

10,300.000 NHIH Local 2.201500 0.00 103.00 0.00 22,778.451.000000

Base 2.201500 0.00 103.00 0.00 22,778.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

35,200.000 NHDG Local 2.254400 0.00 176.00 0.00 79,530.881.000000

Base 2.254400 0.00 176.00 0.00 79,530.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

35,200.000 NHHZ Local 2.620000 0.00 0.00 0.00 92,224.001.000000

Base 2.620000 0.00 0.00 0.00 92,224.00

624758108 Total

315.00 0.000.0084,300.000 Local 202,536.93

Base 0.00 315.00 0.00 202,536.93

COMMON STOCK NPV625383104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MULTI COLOR CORP

400.000 NHIH Local 26.266300 0.00 4.00 0.00 10,510.521.000000

Base 26.266300 0.00 4.00 0.00 10,510.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 25.925000 0.00 6.00 0.00 15,561.001.000000

Base 25.925000 0.00 6.00 0.00 15,561.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 22.665500 0.00 12.00 0.00 54,409.201.000000

Base 22.665500 0.00 12.00 0.00 54,409.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 25.390000 0.00 0.00 0.00 60,936.001.000000

Base 25.390000 0.00 0.00 0.00 60,936.00

625383104 Total

22.00 0.000.005,800.000 Local 141,416.72

Base 0.00 22.00 0.00 141,416.72

COMMON STOCK62541B101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MULTI FINELINE ELECTRONIX IN

500.000 NHIH Local 19.646500 0.00 5.00 0.00 9,828.251.000000

Base 19.646500 0.00 5.00 0.00 9,828.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 19.512500 0.00 2.00 0.00 3,904.501.000000

Base 19.512500 0.00 2.00 0.00 3,904.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 19.580000 0.00 1.00 0.00 1,959.001.000000

Base 19.580000 0.00 1.00 0.00 1,959.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 19.135300 0.00 8.00 0.00 30,624.481.000000

Base 19.135300 0.00 8.00 0.00 30,624.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 21.160000 0.00 0.00 0.00 33,856.001.000000

Base 21.160000 0.00 0.00 0.00 33,856.00
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62541B101 Total

16.00 0.000.004,000.000 Local 80,172.23

Base 0.00 16.00 0.00 80,172.23

COMMON STOCK USD.01625453105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MULTIMEDIA GAMES HOLDING CO

2,400.000 NHIH Local 6.656300 0.00 24.00 0.00 15,999.121.000000

Base 6.656300 0.00 24.00 0.00 15,999.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 3.989600 0.00 30.00 0.00 23,967.601.000000

Base 3.989600 0.00 30.00 0.00 23,967.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 4.770000 0.00 0.00 0.00 28,620.001.000000

Base 4.770000 0.00 0.00 0.00 28,620.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,300.000 NHHZ Local 7.743700 0.00 19.50 0.00 10,086.311.000000

Base 7.743700 0.00 19.50 0.00 10,086.31

625453105 Total

73.50 0.000.0015,700.000 Local 78,673.03

Base 0.00 73.50 0.00 78,673.03

COMMON STOCK USD1.626717102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMURPHY OIL CORP

2,900.000 NHDG Local 44.160000 0.00 0.00 0.00 128,064.001.000000

Base 44.160000 0.00 0.00 0.00 128,064.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

850.000 NHDM Local 52.324100 0.00 12.75 0.00 44,488.241.000000

Base 52.324100 0.00 12.75 0.00 44,488.24
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHIH Local 55.320000 0.00 0.00 0.00 99,576.001.000000

Base 55.320000 0.00 0.00 0.00 99,576.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHDM Local 54.784300 0.00 10.50 0.00 38,359.511.000000

Base 54.784300 0.00 10.50 0.00 38,359.51

626717102 Total

23.25 0.000.006,250.000 Local 310,487.75

Base 0.00 23.25 0.00 310,487.75

COMMON STOCK NPV628464109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MYERS INDUSTRIES INC

300.000 NHIH Local 13.451700 0.00 3.00 0.00 4,038.511.000000

Base 13.451700 0.00 3.00 0.00 4,038.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 13.474200 0.00 25.00 0.00 33,710.501.000000

Base 13.474200 0.00 25.00 0.00 33,710.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,500.000 NHDG Local 10.215400 0.00 32.50 0.00 66,432.601.000000

Base 10.215400 0.00 32.50 0.00 66,432.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHZ Local 11.480000 0.00 0.00 0.00 74,620.001.000000

Base 11.480000 0.00 0.00 0.00 74,620.00

628464109 Total

60.50 0.000.0015,800.000 Local 178,801.61

Base 0.00 60.50 0.00 178,801.61
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COMMON STOCK USD.5628530107 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMYLAN INC

3,800.000 NHIH Local 18.460000 0.00 0.00 0.00 70,148.001.000000

Base 18.460000 0.00 0.00 0.00 70,148.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHEU Local 20.698000 0.00 7.50 0.00 10,356.501.000000

Base 20.698000 0.00 7.50 0.00 10,356.50

628530107 Total

7.50 0.000.004,300.000 Local 80,504.50

Base 0.00 7.50 0.00 80,504.50

COMMON STOCK USD.01628778102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.N B T BANCORP INC

600.000 NHIH Local 21.294700 0.00 6.00 0.00 12,782.821.000000

Base 21.294700 0.00 6.00 0.00 12,782.82

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 21.000000 0.00 3.00 0.00 6,303.001.000000

Base 21.000000 0.00 3.00 0.00 6,303.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 21.411800 0.00 22.00 0.00 47,127.961.000000

Base 21.411800 0.00 22.00 0.00 47,127.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,700.000 NHDG Local 18.217600 0.00 38.50 0.00 140,314.021.000000

Base 18.217600 0.00 38.50 0.00 140,314.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,700.000 NHHZ Local 19.920000 0.00 0.00 0.00 153,384.001.000000

Base 19.920000 0.00 0.00 0.00 153,384.00
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628778102 Total

69.50 0.000.0018,500.000 Local 359,911.80

Base 0.00 69.50 0.00 359,911.80

COMMON STOCK USD.01628852204 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONCI BUILDING SYSTEMS INC

1,800.000 NHIH Local 8.663900 0.00 18.00 0.00 15,613.021.000000

Base 8.663900 0.00 18.00 0.00 15,613.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 7.243800 0.00 21.50 0.00 31,169.841.000000

Base 7.243800 0.00 21.50 0.00 31,169.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 8.330000 0.00 0.00 0.00 35,819.001.000000

Base 8.330000 0.00 0.00 0.00 35,819.00

628852204 Total

39.50 0.000.0010,400.000 Local 82,601.86

Base 0.00 39.50 0.00 82,601.86

COMMON STOCK62886K104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NCI INC A

600.000 NHIH Local 13.146700 0.00 6.00 0.00 7,894.021.000000

Base 13.146700 0.00 6.00 0.00 7,894.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 11.711700 0.00 6.00 0.00 14,060.041.000000

Base 11.711700 0.00 6.00 0.00 14,060.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 13.300000 0.00 0.00 0.00 15,960.001.000000

Base 13.300000 0.00 0.00 0.00 15,960.00
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62886K104 Total

12.00 0.000.003,000.000 Local 37,914.06

Base 0.00 12.00 0.00 37,914.06

COMMON STOCK62912R107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NGP CAPITAL RESOURCES CO

100.000 NHIH Local 7.230000 0.00 1.00 0.00 724.001.000000

Base 7.230000 0.00 1.00 0.00 724.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 7.379400 0.00 18.00 0.00 13,300.921.000000

Base 7.379400 0.00 18.00 0.00 13,300.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 6.017700 0.00 24.00 0.00 28,908.961.000000

Base 6.017700 0.00 24.00 0.00 28,908.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 6.310000 0.00 0.00 0.00 30,288.001.000000

Base 6.310000 0.00 0.00 0.00 30,288.00

10 Oct 2011 12 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

82.584 NHHZ Local 6.275065 0.00 0.00 0.00 518.221.000000

Base 6.275065 0.00 0.00 0.00 518.22

62912R107 Total

43.00 0.000.0011,582.584 Local 73,740.10

Base 0.00 43.00 0.00 73,740.10

COMMON STOCK62913F201 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNII HOLDINGS INC

500.000 NHDG Local 26.950000 0.00 0.00 0.00 13,475.001.000000

Base 26.950000 0.00 0.00 0.00 13,475.00
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COMMON STOCK NPV62914B100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NIC INC

5,500.000 NHIH Local 13.360000 0.00 55.00 0.00 73,535.001.000000

Base 13.360000 0.00 55.00 0.00 73,535.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 13.290000 0.00 1.00 0.00 1,330.001.000000

Base 13.290000 0.00 1.00 0.00 1,330.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 13.301200 0.00 1.00 0.00 1,331.121.000000

Base 13.301200 0.00 1.00 0.00 1,331.12

62914B100 Total

57.00 0.000.005,700.000 Local 76,196.12

Base 0.00 57.00 0.00 76,196.12

COMMON STOCK629156407 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NL INDUSTRIES

600.000 NHIH Local 13.885000 0.00 6.00 0.00 8,337.001.000000

Base 13.885000 0.00 6.00 0.00 8,337.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 12.315000 0.00 2.00 0.00 4,928.001.000000

Base 12.315000 0.00 2.00 0.00 4,928.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHZ Local 14.450000 0.00 0.00 0.00 5,780.001.000000

Base 14.450000 0.00 0.00 0.00 5,780.00

629156407 Total

8.00 0.000.001,400.000 Local 19,045.00

Base 0.00 8.00 0.00 19,045.00
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COMMON STOCK USD.01629337106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONN INC

1,500.000 NHIH Local 6.674400 0.00 15.00 0.00 10,026.601.000000

Base 6.674400 0.00 15.00 0.00 10,026.60

COMMON STOCK62936P103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NPS PHARMACEUTICALS INC

7,300.000 NHIH Local 5.686700 0.00 73.00 0.00 41,585.911.000000

Base 5.686700 0.00 73.00 0.00 41,585.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 5.605000 0.00 1.00 0.00 561.501.000000

Base 5.605000 0.00 1.00 0.00 561.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 5.660000 0.00 3.00 0.00 1,701.001.000000

Base 5.660000 0.00 3.00 0.00 1,701.00

62936P103 Total

77.00 0.000.007,700.000 Local 43,848.41

Base 0.00 77.00 0.00 43,848.41

COMMON STOCK USD.01629377508 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNRG ENERGY INC

5,000.000 NHDG Local 21.210000 0.00 0.00 0.00 106,050.001.000000

Base 21.210000 0.00 0.00 0.00 106,050.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHIH Local 21.590000 0.00 0.00 0.00 45,339.001.000000

Base 21.590000 0.00 0.00 0.00 45,339.00

629377508 Total

0.00 0.000.007,100.000 Local 151,389.00

Base 0.00 0.00 0.00 151,389.00
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COMMON STOCK USD.01629445206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NVE CORP

400.000 NHIH Local 58.135000 0.00 4.00 0.00 23,258.001.000000

Base 58.135000 0.00 4.00 0.00 23,258.00

COMMON STOCK USD.0162944T105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNVR INC

122.000 NHDG Local 603.980000 0.00 0.00 0.00 73,685.561.000000

Base 603.980000 0.00 0.00 0.00 73,685.56

COMMON STOCK USD.01629491101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNYSE EURONEXT

3,200.000 NHDG Local 23.240000 0.00 0.00 0.00 74,368.001.000000

Base 23.240000 0.00 0.00 0.00 74,368.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHIH Local 26.960000 0.00 0.00 0.00 62,008.001.000000

Base 26.960000 0.00 0.00 0.00 62,008.00

629491101 Total

0.00 0.000.005,500.000 Local 136,376.00

Base 0.00 0.00 0.00 136,376.00

COMMON STOCK USD.1629519109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NABI BIOPHARMACEUTICALS

200.000 NHIH Local 1.865000 0.00 2.00 0.00 375.001.000000

Base 1.865000 0.00 2.00 0.00 375.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,700.000 NHIH Local 1.875900 0.00 37.00 0.00 6,977.831.000000

Base 1.875900 0.00 37.00 0.00 6,977.83

629519109 Total

39.00 0.000.003,900.000 Local 7,352.83

Base 0.00 39.00 0.00 7,352.83
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COMMON STOCK USD1.629579103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NACCO INDUSTRIES CL A

500.000 NHIH Local 83.349000 0.00 5.00 0.00 41,679.501.000000

Base 83.349000 0.00 5.00 0.00 41,679.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 59.976100 0.00 6.00 0.00 71,977.321.000000

Base 59.976100 0.00 6.00 0.00 71,977.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 69.500000 0.00 0.00 0.00 83,400.001.000000

Base 69.500000 0.00 0.00 0.00 83,400.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 77.190000 0.00 1.50 0.00 7,720.501.000000

Base 77.190000 0.00 1.50 0.00 7,720.50

629579103 Total

12.50 0.000.003,000.000 Local 204,777.32

Base 0.00 12.50 0.00 204,777.32

COMMON STOCK NPV630077105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NANOMETRICS INC

1,800.000 NHIH Local 17.630600 0.00 18.00 0.00 31,753.081.000000

Base 17.630600 0.00 18.00 0.00 31,753.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 14.243500 0.00 22.00 0.00 62,693.401.000000

Base 14.243500 0.00 22.00 0.00 62,693.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 16.280000 0.00 0.00 0.00 71,632.001.000000

Base 16.280000 0.00 0.00 0.00 71,632.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 17.075000 0.00 9.00 0.00 10,254.001.000000

Base 17.075000 0.00 9.00 0.00 10,254.00

630077105 Total

49.00 0.000.0011,200.000 Local 176,332.48

Base 0.00 49.00 0.00 176,332.48

COMMON STOCK63080P105 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NARA BANCORP INC

8,500.000 NHDG Local 5.821700 0.00 42.50 0.00 49,526.951.000000

Base 5.821700 0.00 42.50 0.00 49,526.95

COMMON STOCK USD.01631103108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNASDAQ OMX GROUP/THE

2,100.000 NHDG Local 23.140000 0.00 0.00 0.00 48,594.001.000000

Base 23.140000 0.00 0.00 0.00 48,594.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 26.360000 0.00 0.00 0.00 34,268.001.000000

Base 26.360000 0.00 0.00 0.00 34,268.00

631103108 Total

0.00 0.000.003,400.000 Local 82,862.00

Base 0.00 0.00 0.00 82,862.00

COMMON STOCK631158102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NASH FINCH CO

1,100.000 NHIH Local 28.731400 0.00 11.00 0.00 31,615.541.000000

Base 28.731400 0.00 11.00 0.00 31,615.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 25.955500 0.00 13.50 0.00 70,093.351.000000

Base 25.955500 0.00 13.50 0.00 70,093.35
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 26.980000 0.00 0.00 0.00 72,846.001.000000

Base 26.980000 0.00 0.00 0.00 72,846.00

631158102 Total

24.50 0.000.006,500.000 Local 174,554.89

Base 0.00 24.50 0.00 174,554.89

COMMON STOCK63245Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL AMERICAN UNIVERSITY

800.000 NHIH Local 7.488800 0.00 8.00 0.00 5,999.041.000000

Base 7.488800 0.00 8.00 0.00 5,999.04

COMMON STOCK634865109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL BANKSHARES INC/VA

600.000 NHIH Local 26.565000 0.00 6.00 0.00 15,945.001.000000

Base 26.565000 0.00 6.00 0.00 15,945.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 24.258700 0.00 7.50 0.00 36,395.551.000000

Base 24.258700 0.00 7.50 0.00 36,395.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 25.960000 0.00 0.00 0.00 38,940.001.000000

Base 25.960000 0.00 0.00 0.00 38,940.00

634865109 Total

13.50 0.000.003,600.000 Local 91,280.55

Base 0.00 13.50 0.00 91,280.55

COMMON STOCK USD.01635017106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL BEVERAGE CORP

1,000.000 NHIH Local 17.020000 0.00 10.00 0.00 17,030.001.000000

Base 17.020000 0.00 10.00 0.00 17,030.00



Prepared by State StreetPage 1363

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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.01635309107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL CINEMEDIA INC

4,300.000 NHIH Local 13.198000 0.00 43.00 0.00 56,794.401.000000

Base 13.198000 0.00 43.00 0.00 56,794.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 13.308300 0.00 6.00 0.00 7,990.981.000000

Base 13.308300 0.00 6.00 0.00 7,990.98

635309107 Total

49.00 0.000.004,900.000 Local 64,785.38

Base 0.00 49.00 0.00 64,785.38

COMMON STOCK USD.01635906100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCNATIONAL HEALTHCARE CORP

900.000 NHIH Local 43.240000 0.00 9.00 0.00 38,925.001.000000

Base 43.240000 0.00 9.00 0.00 38,925.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 31.640400 0.00 11.50 0.00 72,784.421.000000

Base 31.640400 0.00 11.50 0.00 72,784.42

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 34.000000 0.00 0.00 0.00 78,200.001.000000

Base 34.000000 0.00 0.00 0.00 78,200.00

635906100 Total

20.50 0.000.005,500.000 Local 189,909.42

Base 0.00 20.50 0.00 189,909.42

COMMON STOCK USD.163607P208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL FINANCIAL PARTNERS

100.000 NHIH Local 13.475000 0.00 1.00 0.00 1,348.501.000000

Base 13.475000 0.00 1.00 0.00 1,348.50



Prepared by State StreetPage 1364

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 13.505000 0.00 1.00 0.00 1,351.501.000000

Base 13.505000 0.00 1.00 0.00 1,351.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,700.000 NHIH Local 13.505400 0.00 37.00 0.00 50,006.981.000000

Base 13.505400 0.00 37.00 0.00 50,006.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,900.000 NHDG Local 10.487800 0.00 49.50 0.00 103,878.721.000000

Base 10.487800 0.00 49.50 0.00 103,878.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHHZ Local 11.400000 0.00 0.00 0.00 112,860.001.000000

Base 11.400000 0.00 0.00 0.00 112,860.00

63607P208 Total

88.50 0.000.0023,700.000 Local 269,445.70

Base 0.00 88.50 0.00 269,445.70

COMMON STOCK USD1.636180101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATIONAL FUEL GAS CO

1,100.000 NHDG Local 48.680000 0.00 0.00 0.00 53,548.001.000000

Base 48.680000 0.00 0.00 0.00 53,548.00

REIT USD.0163633D104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATL HEALTH INVESTORS INC

300.000 NHIH Local 42.703300 0.00 3.00 0.00 12,813.991.000000

Base 42.703300 0.00 3.00 0.00 12,813.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 42.750000 0.00 1.00 0.00 4,276.001.000000

Base 42.750000 0.00 1.00 0.00 4,276.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 42.941400 0.00 18.00 0.00 77,312.521.000000

Base 42.941400 0.00 18.00 0.00 77,312.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 41.073300 0.00 15.00 0.00 123,234.901.000000

Base 41.073300 0.00 15.00 0.00 123,234.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 42.850000 0.00 0.00 0.00 128,550.001.000000

Base 42.850000 0.00 0.00 0.00 128,550.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 44.030000 0.00 1.50 0.00 4,404.501.000000

Base 44.030000 0.00 1.50 0.00 4,404.50

63633D104 Total

38.50 0.000.008,300.000 Local 350,591.91

Base 0.00 38.50 0.00 350,591.91

COMMON STOCK USD.0163654U100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL INTERSTATE CORP

600.000 NHIH Local 25.318900 0.00 6.00 0.00 15,197.341.000000

Base 25.318900 0.00 6.00 0.00 15,197.34

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 22.112700 0.00 7.50 0.00 33,176.551.000000

Base 22.112700 0.00 7.50 0.00 33,176.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 22.720000 0.00 0.00 0.00 34,080.001.000000

Base 22.720000 0.00 0.00 0.00 34,080.00
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63654U100 Total

13.50 0.000.003,600.000 Local 82,453.89

Base 0.00 13.50 0.00 82,453.89

COMMON STOCK USD.01637071101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATIONAL OILWELL VARCO INC

8,200.000 NHDG Local 51.220000 0.00 0.00 0.00 420,004.001.000000

Base 51.220000 0.00 0.00 0.00 420,004.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 71.010000 0.00 3.00 0.00 14,205.001.000000

Base 71.010000 0.00 3.00 0.00 14,205.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHIH Local 69.940000 0.00 0.00 0.00 286,754.001.000000

Base 69.940000 0.00 0.00 0.00 286,754.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 64.720000 0.00 1.50 0.00 6,473.501.000000

Base 64.720000 0.00 1.50 0.00 6,473.50

637071101 Total

4.50 0.000.0012,600.000 Local 727,436.50

Base 0.00 4.50 0.00 727,436.50

COMMON STOCK NPV637138108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATL PENN BCSHS INC

10,700.000 NHIH Local 7.991700 0.00 107.00 0.00 85,618.191.000000

Base 7.991700 0.00 107.00 0.00 85,618.19

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 7.925000 0.00 3.00 0.00 2,380.501.000000

Base 7.925000 0.00 3.00 0.00 2,380.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

27,900.000 NHDG Local 6.992400 0.00 139.50 0.00 195,227.461.000000

Base 6.992400 0.00 139.50 0.00 195,227.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

27,900.000 NHHZ Local 7.430000 0.00 0.00 0.00 207,297.001.000000

Base 7.430000 0.00 0.00 0.00 207,297.00

637138108 Total

249.50 0.000.0066,800.000 Local 490,523.15

Base 0.00 249.50 0.00 490,523.15

COMMON STOCK USD1.637215104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL PRESTO INDS INC

400.000 NHIH Local 93.953300 0.00 4.00 0.00 37,585.321.000000

Base 93.953300 0.00 4.00 0.00 37,585.32

COMMON STOCK637372103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL RESEARCH CORP

200.000 NHIH Local 35.025000 0.00 2.00 0.00 7,007.001.000000

Base 35.025000 0.00 2.00 0.00 7,007.00

REIT USD.01637417106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL RETAIL PROPERTIES

400.000 NHIH Local 26.285000 0.00 4.00 0.00 10,518.001.000000

Base 26.285000 0.00 4.00 0.00 10,518.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 26.203000 0.00 10.00 0.00 26,213.001.000000

Base 26.203000 0.00 10.00 0.00 26,213.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,100.000 NHIH Local 26.403700 0.00 71.00 0.00 187,537.271.000000

Base 26.403700 0.00 71.00 0.00 187,537.27
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16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

900.000 NHIH Local 25.957600 0.00 0.00 0.00 23,361.841.000000

Base 25.957600 0.00 0.00 0.00 23,361.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

21,900.000 NHDG Local 25.858200 0.00 109.50 0.00 566,404.081.000000

Base 25.858200 0.00 109.50 0.00 566,404.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,900.000 NHHZ Local 26.640000 0.00 0.00 0.00 583,416.001.000000

Base 26.640000 0.00 0.00 0.00 583,416.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,200.000 NHHZ Local 26.972600 0.00 18.00 0.00 32,385.121.000000

Base 26.972600 0.00 18.00 0.00 32,385.12

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,600.000 NHHZ Local 25.812500 0.00 54.00 0.00 92,979.001.000000

Base 25.812500 0.00 54.00 0.00 92,979.00

637417106 Total

266.50 0.000.0058,000.000 Local 1,522,814.31

Base 0.00 266.50 0.00 1,522,814.31

COMMON STOCK USD1.638522102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATL WESTERN LIFE INS CL A

200.000 NHIH Local 144.185000 0.00 2.00 0.00 28,839.001.000000

Base 144.185000 0.00 2.00 0.00 28,839.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

506.000 NHDG Local 132.869900 0.00 2.53 0.00 67,234.701.000000

Base 132.869900 0.00 2.53 0.00 67,234.70
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

506.000 NHHZ Local 138.770000 0.00 0.00 0.00 70,217.621.000000

Base 138.770000 0.00 0.00 0.00 70,217.62

638522102 Total

4.53 0.000.001,212.000 Local 166,291.32

Base 0.00 4.53 0.00 166,291.32

COMMON STOCK USD.0163886Q109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATURAL GAS SERVICES GROUP

1,100.000 NHIH Local 14.119500 0.00 11.00 0.00 15,542.451.000000

Base 14.119500 0.00 11.00 0.00 15,542.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 12.424000 0.00 13.50 0.00 33,558.301.000000

Base 12.424000 0.00 13.50 0.00 33,558.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 13.260000 0.00 0.00 0.00 35,802.001.000000

Base 13.260000 0.00 0.00 0.00 35,802.00

63886Q109 Total

24.50 0.000.006,500.000 Local 84,902.75

Base 0.00 24.50 0.00 84,902.75

COMMON STOCK USD.1638904102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NAVIGATORS GROUP INC

800.000 NHIH Local 43.521300 0.00 8.00 0.00 34,825.041.000000

Base 43.521300 0.00 8.00 0.00 34,825.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 43.640000 0.00 1.00 0.00 4,365.001.000000

Base 43.640000 0.00 1.00 0.00 4,365.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 43.360000 0.00 1.00 0.00 4,337.001.000000

Base 43.360000 0.00 1.00 0.00 4,337.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 42.498700 0.00 13.00 0.00 110,509.621.000000

Base 42.498700 0.00 13.00 0.00 110,509.62

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 44.550000 0.00 0.00 0.00 115,830.001.000000

Base 44.550000 0.00 0.00 0.00 115,830.00

638904102 Total

23.00 0.000.006,200.000 Local 269,866.66

Base 0.00 23.00 0.00 269,866.66

COMMON STOCK NPV639027101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATURES SUNSHINE PRODS INC

900.000 NHIH Local 17.062200 0.00 9.00 0.00 15,364.981.000000

Base 17.062200 0.00 9.00 0.00 15,364.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 17.110000 0.00 1.00 0.00 1,712.001.000000

Base 17.110000 0.00 1.00 0.00 1,712.00

639027101 Total

10.00 0.000.001,000.000 Local 17,076.98

Base 0.00 10.00 0.00 17,076.98

COMMON STOCK639050103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCNATUS MEDICAL INC

2,600.000 NHIH Local 8.196000 0.00 26.00 0.00 21,335.601.000000

Base 8.196000 0.00 26.00 0.00 21,335.60
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 8.946500 0.00 16.00 0.00 28,644.801.000000

Base 8.946500 0.00 16.00 0.00 28,644.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 7.850000 0.00 0.00 0.00 25,120.001.000000

Base 7.850000 0.00 0.00 0.00 25,120.00

639050103 Total

42.00 0.000.009,000.000 Local 75,100.40

Base 0.00 42.00 0.00 75,100.40

COMMON STOCK USD.163934E108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNAVISTAR INTERNATIONAL CORP

600.000 NHDG Local 32.120000 0.00 0.00 0.00 19,272.001.000000

Base 32.120000 0.00 0.00 0.00 19,272.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.05BNY CONVERGEX

3,835.000 NHIB Local 38.224400 0.00 191.75 0.00 146,782.321.000000

Base 38.224400 0.00 191.75 0.00 146,782.32

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 36.970000 0.00 4.50 0.00 11,095.501.000000

Base 36.970000 0.00 4.50 0.00 11,095.50

63934E108 Total

196.25 0.000.004,735.000 Local 177,149.82

Base 0.00 196.25 0.00 177,149.82

COMMON STOCK63935N107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NAVIGANT CONSULTING INC

500.000 NHIH Local 11.038000 0.00 5.00 0.00 5,524.001.000000

Base 11.038000 0.00 5.00 0.00 5,524.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,100.000 NHIH Local 11.027000 0.00 41.00 0.00 45,251.701.000000

Base 11.027000 0.00 41.00 0.00 45,251.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,500.000 NHDG Local 8.827600 0.00 57.50 0.00 101,574.901.000000

Base 8.827600 0.00 57.50 0.00 101,574.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,500.000 NHHZ Local 9.850000 0.00 0.00 0.00 113,275.001.000000

Base 9.850000 0.00 0.00 0.00 113,275.00

63935N107 Total

103.50 0.000.0027,600.000 Local 265,625.60

Base 0.00 103.50 0.00 265,625.60

COMMON STOCK63937X103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NAVIDEA BIOPHARMACEUTICALS I

6,200.000 NHIH Local 2.277700 0.00 62.00 0.00 14,183.741.000000

Base 2.277700 0.00 62.00 0.00 14,183.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 2.275700 0.00 23.00 0.00 5,257.111.000000

Base 2.275700 0.00 23.00 0.00 5,257.11

63937X103 Total

85.00 0.000.008,500.000 Local 19,440.85

Base 0.00 85.00 0.00 19,440.85

COMMON STOCK USD.01640079109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEENAH PAPER INC

100.000 NHIH Local 17.820000 0.00 1.00 0.00 1,783.001.000000

Base 17.820000 0.00 1.00 0.00 1,783.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 17.745000 0.00 2.00 0.00 3,551.001.000000

Base 17.745000 0.00 2.00 0.00 3,551.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 17.844000 0.00 10.00 0.00 17,854.001.000000

Base 17.844000 0.00 10.00 0.00 17,854.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 13.520000 0.00 8.50 0.00 22,992.501.000000

Base 13.520000 0.00 8.50 0.00 22,992.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 15.190000 0.00 0.00 0.00 25,823.001.000000

Base 15.190000 0.00 0.00 0.00 25,823.00

640079109 Total

21.50 0.000.004,700.000 Local 72,003.50

Base 0.00 21.50 0.00 72,003.50

COMMON STOCK640268108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEKTAR THERAPEUTICS

2,200.000 NHIH Local 4.354200 0.00 22.00 0.00 9,601.241.000000

Base 4.354200 0.00 22.00 0.00 9,601.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

7,100.000 NHIH Local 4.281200 0.00 71.00 0.00 30,467.521.000000

Base 4.281200 0.00 71.00 0.00 30,467.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 4.339200 0.00 9.00 0.00 3,914.281.000000

Base 4.339200 0.00 9.00 0.00 3,914.28
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 4.511800 0.00 48.50 0.00 43,812.961.000000

Base 4.511800 0.00 48.50 0.00 43,812.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHZ Local 4.840000 0.00 0.00 0.00 46,948.001.000000

Base 4.840000 0.00 0.00 0.00 46,948.00

640268108 Total

150.50 0.000.0029,600.000 Local 134,744.00

Base 0.00 150.50 0.00 134,744.00

COMMON STOCK USD.0164031N108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NELNET INC CL A

200.000 NHIH Local 22.240000 0.00 2.00 0.00 4,450.001.000000

Base 22.240000 0.00 2.00 0.00 4,450.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 22.395200 0.00 21.00 0.00 47,050.921.000000

Base 22.395200 0.00 21.00 0.00 47,050.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 17.957800 0.00 28.50 0.00 102,387.961.000000

Base 17.957800 0.00 28.50 0.00 102,387.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHZ Local 20.100000 0.00 0.00 0.00 114,570.001.000000

Base 20.100000 0.00 0.00 0.00 114,570.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 23.700000 0.00 4.50 0.00 7,114.501.000000

Base 23.700000 0.00 4.50 0.00 7,114.50
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64031N108 Total

56.00 0.000.0014,000.000 Local 275,573.38

Base 0.00 56.00 0.00 275,573.38

COMMON STOCK USD.16640491106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEOGEN CORP

16.000 NHIH Local 38.440000 0.00 0.16 0.00 615.201.000000

Base 38.440000 0.00 0.16 0.00 615.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,084.000 NHIH Local 38.805801 0.00 20.84 0.00 80,892.131.000000

Base 38.805801 0.00 20.84 0.00 80,892.13

640491106 Total

21.00 0.000.002,100.000 Local 81,507.33

Base 0.00 21.00 0.00 81,507.33

COMMON STOCK64051T100 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NEOPHOTONICS CORP

1,000.000 NHDG Local 6.161500 0.00 5.00 0.00 6,166.501.000000

Base 6.161500 0.00 5.00 0.00 6,166.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 5.690000 0.00 0.00 0.00 5,690.001.000000

Base 5.690000 0.00 0.00 0.00 5,690.00

64051T100 Total

5.00 0.000.002,000.000 Local 11,856.50

Base 0.00 5.00 0.00 11,856.50

COMMON STOCK640650305 19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.NEOSTEM INC

18,000.000 NHHZ Local 0.561900 0.00 270.00 0.00 10,384.201.000000

Base 0.561900 0.00 270.00 0.00 10,384.20
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COMMON STOCK USD.0164104X108 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)NESS TECHNOLOGIES INC

7,600.000 NHDG Local 7.678700 0.00 38.00 0.00 58,396.121.000000

Base 7.678700 0.00 38.00 0.00 58,396.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHZ Local 7.690000 0.00 0.00 0.00 58,444.001.000000

Base 7.690000 0.00 0.00 0.00 58,444.00

64104X108 Total

38.00 0.000.0015,200.000 Local 116,840.12

Base 0.00 38.00 0.00 116,840.12

COMMON STOCK64110D104 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.NETAPP INC

300.000 NHEU Local 41.990000 0.00 4.50 0.00 12,601.501.000000

Base 41.990000 0.00 4.50 0.00 12,601.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHIH Local 42.290000 0.00 0.00 0.00 135,328.001.000000

Base 42.290000 0.00 0.00 0.00 135,328.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

920.000 NHDM Local 34.746300 0.00 13.80 0.00 31,980.401.000000

Base 34.746300 0.00 13.80 0.00 31,980.40

64110D104 Total

18.30 0.000.004,420.000 Local 179,909.90

Base 0.00 18.30 0.00 179,909.90

COMMON STOCK64110L106 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNETFLIX INC

235.000 NHDM Local 111.860400 0.00 3.53 0.00 26,290.721.000000

Base 111.860400 0.00 3.53 0.00 26,290.72
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHIH Local 85.720000 0.00 0.00 0.00 42,860.001.000000

Base 85.720000 0.00 0.00 0.00 42,860.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

690.000 NHDM Local 66.796400 0.00 10.35 0.00 46,099.871.000000

Base 66.796400 0.00 10.35 0.00 46,099.87

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 68.045000 0.00 3.00 0.00 13,612.001.000000

Base 68.045000 0.00 3.00 0.00 13,612.00

64110L106 Total

16.88 0.000.001,625.000 Local 128,862.59

Base 0.00 16.88 0.00 128,862.59

COMMON STOCK64111Q104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NETGEAR INC

100.000 NHIH Local 37.117500 0.00 1.00 0.00 3,712.751.000000

Base 37.117500 0.00 1.00 0.00 3,712.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 37.522200 0.00 32.00 0.00 120,103.041.000000

Base 37.522200 0.00 32.00 0.00 120,103.04

64111Q104 Total

33.00 0.000.003,300.000 Local 123,815.79

Base 0.00 33.00 0.00 123,815.79

COMMON STOCK64115T104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NETSCOUT SYSTEMS INC

500.000 NHIH Local 16.957000 0.00 5.00 0.00 8,483.501.000000

Base 16.957000 0.00 5.00 0.00 8,483.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 17.039200 0.00 28.00 0.00 47,737.761.000000

Base 17.039200 0.00 28.00 0.00 47,737.76

64115T104 Total

33.00 0.000.003,300.000 Local 56,221.26

Base 0.00 33.00 0.00 56,221.26

COMMON STOCK USD.0164118B100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NETLOGIC MICROSYSTEMS INC

3,000.000 NHIH Local 49.361000 0.00 30.00 0.00 148,113.001.000000

Base 49.361000 0.00 30.00 0.00 148,113.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 49.345000 0.00 5.00 0.00 24,677.501.000000

Base 49.345000 0.00 5.00 0.00 24,677.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 49.371000 0.00 24.00 0.00 118,514.401.000000

Base 49.371000 0.00 24.00 0.00 118,514.40

28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

200.000 NHIH Local 49.382500 0.00 2.70 0.00 9,879.201.000000

Base 49.382500 0.00 2.70 0.00 9,879.20

64118B100 Total

61.70 0.000.006,100.000 Local 301,184.10

Base 0.00 61.70 0.00 301,184.10

COMMON STOCK USD.0164118Q107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCNETSUITE INC

2,400.000 NHIH Local 43.047700 0.00 24.00 0.00 103,338.481.000000

Base 43.047700 0.00 24.00 0.00 103,338.48
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COMMON STOCK64118V106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NETSPEND HOLDINGS INC

600.000 NHIH Local 6.270000 0.00 6.00 0.00 3,768.001.000000

Base 6.270000 0.00 6.00 0.00 3,768.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 6.303300 0.00 21.00 0.00 13,257.931.000000

Base 6.303300 0.00 21.00 0.00 13,257.93

64118V106 Total

27.00 0.000.002,700.000 Local 17,025.93

Base 0.00 27.00 0.00 17,025.93

COMMON STOCK64125C109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEUROCRINE BIOSCIENCES INC

123.000 NHIH Local 6.602439 0.00 1.23 0.00 813.331.000000

Base 6.602439 0.00 1.23 0.00 813.33

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 6.610000 0.00 1.00 0.00 662.001.000000

Base 6.610000 0.00 1.00 0.00 662.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,177.000 NHIH Local 6.615001 0.00 41.77 0.00 27,672.631.000000

Base 6.615001 0.00 41.77 0.00 27,672.63

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 5.591600 0.00 16.00 0.00 17,909.121.000000

Base 5.591600 0.00 16.00 0.00 17,909.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 5.670000 0.00 0.00 0.00 18,144.001.000000

Base 5.670000 0.00 0.00 0.00 18,144.00
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64125C109 Total

60.00 0.000.0010,800.000 Local 65,201.08

Base 0.00 60.00 0.00 65,201.08

COMMON STOCK64128B108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEUTRAL TANDEM INC

500.000 NHIH Local 10.361000 0.00 5.00 0.00 5,185.501.000000

Base 10.361000 0.00 5.00 0.00 5,185.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 10.312500 0.00 2.00 0.00 2,064.501.000000

Base 10.312500 0.00 2.00 0.00 2,064.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 10.428800 0.00 21.00 0.00 21,921.481.000000

Base 10.428800 0.00 21.00 0.00 21,921.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 9.914200 0.00 35.00 0.00 69,434.401.000000

Base 9.914200 0.00 35.00 0.00 69,434.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 10.160000 0.00 0.00 0.00 71,120.001.000000

Base 10.160000 0.00 0.00 0.00 71,120.00

64128B108 Total

63.00 0.000.0016,800.000 Local 169,725.88

Base 0.00 63.00 0.00 169,725.88

COMMON STOCK USD2.5646025106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEW JERSEY RESOURCES CORP

627.000 NHIH Local 47.036603 0.00 6.27 0.00 29,498.221.000000

Base 47.036603 0.00 6.27 0.00 29,498.22
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,073.000 NHIH Local 47.257901 0.00 30.73 0.00 145,254.261.000000

Base 47.257901 0.00 30.73 0.00 145,254.26

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,300.000 NHDG Local 41.147700 0.00 46.50 0.00 382,720.111.000000

Base 41.147700 0.00 46.50 0.00 382,720.11

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHHZ Local 44.440000 0.00 0.00 0.00 413,292.001.000000

Base 44.440000 0.00 0.00 0.00 413,292.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 47.485000 0.00 3.00 0.00 9,500.001.000000

Base 47.485000 0.00 3.00 0.00 9,500.00

646025106 Total

86.50 0.000.0022,500.000 Local 980,264.59

Base 0.00 86.50 0.00 980,264.59

COMMON STOCK USD.01647551100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEW MOUNTAIN FINANCE CORP

700.000 NHIH Local 13.295100 0.00 7.00 0.00 9,313.571.000000

Base 13.295100 0.00 7.00 0.00 9,313.57

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 12.847000 0.00 8.00 0.00 20,563.201.000000

Base 12.847000 0.00 8.00 0.00 20,563.20

30 Sep 2011 06 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

23.179 NHHZ Local 12.774062 0.00 0.00 0.00 296.091.000000

Base 12.774062 0.00 0.00 0.00 296.09
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 12.690000 0.00 0.00 0.00 20,304.001.000000

Base 12.690000 0.00 0.00 0.00 20,304.00

647551100 Total

15.00 0.000.003,923.179 Local 50,476.86

Base 0.00 15.00 0.00 50,476.86

LIMITED PARTNERSHIP648992998 04 Nov 2011 04 Nov 2011 USD/BOSCAPITAL CALLKPS SPECIAL SITUATIONS FND III

2,504,302.610 NHEL Local 1.000000 0.00 0.00 0.00 2,504,302.611.000000

Base 1.000000 0.00 0.00 0.00 2,504,302.61

07 Nov 2011 07 Nov 2011 USD/BOSCAPITAL CALL

834,661.010 NHEL Local 1.000000 0.00 0.00 0.00 834,661.011.000000

Base 1.000000 0.00 0.00 0.00 834,661.01

22 Dec 2011 USD/BOSCAPITAL CALL

88,158.710 NHEL Local 1.000000 0.00 0.00 0.00 88,158.711.000000

Base 1.000000 0.00 0.00 0.00 88,158.71

22 Dec 2011 CANCEL USD/BOSCAPITAL CALL

-88,158.710 NHEL Local 1.000000 0.00 0.00 0.00 -88,158.711.000000

Base 1.000000 0.00 0.00 0.00 -88,158.71

648992998 Total

0.00 0.000.003,338,963.620 Local 3,338,963.62

Base 0.00 0.00 0.00 3,338,963.62

COMMON STOCK649295102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONEW YORK + CO

2,500.000 NHIH Local 2.656600 0.00 25.00 0.00 6,666.501.000000

Base 2.656600 0.00 25.00 0.00 6,666.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 2.950700 0.00 28.00 0.00 16,551.921.000000

Base 2.950700 0.00 28.00 0.00 16,551.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHZ Local 3.380000 0.00 0.00 0.00 18,928.001.000000

Base 3.380000 0.00 0.00 0.00 18,928.00

649295102 Total

53.00 0.000.0013,700.000 Local 42,146.42

Base 0.00 53.00 0.00 42,146.42

COMMON STOCK USD.01649445103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEW YORK COMMUNITY BANCORP

8,300.000 NHDG Local 11.900000 0.00 0.00 0.00 98,770.001.000000

Base 11.900000 0.00 0.00 0.00 98,770.00

COMMON STOCK USD.1650111107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONEW YORK TIMES CO A

12,200.000 NHIH Local 7.050900 0.00 122.00 0.00 86,142.981.000000

Base 7.050900 0.00 122.00 0.00 86,142.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

31,500.000 NHDG Local 5.885900 0.00 157.50 0.00 185,563.351.000000

Base 5.885900 0.00 157.50 0.00 185,563.35

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

31,500.000 NHHZ Local 6.650000 0.00 0.00 0.00 209,475.001.000000

Base 6.650000 0.00 0.00 0.00 209,475.00

650111107 Total

279.50 0.000.0075,200.000 Local 481,181.33

Base 0.00 279.50 0.00 481,181.33
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REIT USD.0165105M108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONEWCASTLE INVESTMENT CORP

9,400.000 NHIH Local 4.498200 0.00 94.00 0.00 42,377.081.000000

Base 4.498200 0.00 94.00 0.00 42,377.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 3.761600 0.00 7.50 0.00 5,649.901.000000

Base 3.761600 0.00 7.50 0.00 5,649.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 4.230000 0.00 0.00 0.00 6,345.001.000000

Base 4.230000 0.00 0.00 0.00 6,345.00

65105M108 Total

101.50 0.000.0012,400.000 Local 54,371.98

Base 0.00 101.50 0.00 54,371.98

COMMON STOCK USD1.651229106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEWELL RUBBERMAID INC

5,200.000 NHDG Local 11.870000 0.00 0.00 0.00 61,724.001.000000

Base 11.870000 0.00 0.00 0.00 61,724.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 16.220000 0.00 0.00 0.00 40,550.001.000000

Base 16.220000 0.00 0.00 0.00 40,550.00

651229106 Total

0.00 0.000.007,700.000 Local 102,274.00

Base 0.00 0.00 0.00 102,274.00

COMMON STOCK USD.01651290108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEWFIELD EXPLORATION CO

1,000.000 NHDG Local 39.690000 0.00 0.00 0.00 39,690.001.000000

Base 39.690000 0.00 0.00 0.00 39,690.00
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18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,780.000 NHDM Local 41.488300 0.00 26.70 0.00 73,875.871.000000

Base 41.488300 0.00 26.70 0.00 73,875.87

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 43.140000 0.00 0.00 0.00 60,396.001.000000

Base 43.140000 0.00 0.00 0.00 60,396.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,110.000 NHDM Local 45.995000 0.00 16.65 0.00 51,071.101.000000

Base 45.995000 0.00 16.65 0.00 51,071.10

651290108 Total

43.35 0.000.005,290.000 Local 225,032.97

Base 0.00 43.35 0.00 225,032.97

COMMON STOCK651511107 19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.NEWLINK GENETICS CORP

1,500.000 NHHZ Local 6.636100 0.00 22.50 0.00 9,976.651.000000

Base 6.636100 0.00 22.50 0.00 9,976.65

COMMON STOCK NPV651587107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCNEWMARKET CORP

800.000 NHIH Local 190.664400 0.00 8.00 0.00 152,539.521.000000

Base 190.664400 0.00 8.00 0.00 152,539.52

COMMON STOCK USD1.6651639106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEWMONT MINING CORP

9,200.000 NHDG Local 62.900000 0.00 0.00 0.00 578,680.001.000000

Base 62.900000 0.00 0.00 0.00 578,680.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 68.675800 0.00 3.00 0.00 13,738.161.000000

Base 68.675800 0.00 3.00 0.00 13,738.16
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHIH Local 69.480000 0.00 0.00 0.00 298,764.001.000000

Base 69.480000 0.00 0.00 0.00 298,764.00

651639106 Total

3.00 0.000.0013,700.000 Local 891,182.16

Base 0.00 3.00 0.00 891,182.16

COMMON STOCK USD.01651718504 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONEWPARK RESOURCES INC

8,100.000 NHIH Local 9.120800 0.00 81.00 0.00 73,959.481.000000

Base 9.120800 0.00 81.00 0.00 73,959.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

18,900.000 NHDG Local 5.605000 0.00 94.50 0.00 106,029.001.000000

Base 5.605000 0.00 94.50 0.00 106,029.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,900.000 NHHZ Local 7.170000 0.00 0.00 0.00 135,513.001.000000

Base 7.170000 0.00 0.00 0.00 135,513.00

651718504 Total

175.50 0.000.0045,900.000 Local 315,501.48

Base 0.00 175.50 0.00 315,501.48

COMMON STOCK651824104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONEWPORT CORP

3,300.000 NHIH Local 14.113000 0.00 33.00 0.00 46,605.901.000000

Base 14.113000 0.00 33.00 0.00 46,605.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 9.823100 0.00 28.50 0.00 56,020.171.000000

Base 9.823100 0.00 28.50 0.00 56,020.17
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHZ Local 11.570000 0.00 0.00 0.00 65,949.001.000000

Base 11.570000 0.00 0.00 0.00 65,949.00

651824104 Total

61.50 0.000.0014,700.000 Local 168,575.07

Base 0.00 61.50 0.00 168,575.07

COMMON STOCK USD.0165248E104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEWS CORP CL A

43,200.000 NHDG Local 15.470000 0.00 0.00 0.00 668,304.001.000000

Base 15.470000 0.00 0.00 0.00 668,304.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 16.635000 0.00 13.50 0.00 14,985.001.000000

Base 16.635000 0.00 13.50 0.00 14,985.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,900.000 NHIH Local 17.080000 0.00 0.00 0.00 339,892.001.000000

Base 17.080000 0.00 0.00 0.00 339,892.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHHY Local 16.914300 0.00 10.50 0.00 11,850.511.000000

Base 16.914300 0.00 10.50 0.00 11,850.51

65248E104 Total

24.00 0.000.0064,700.000 Local 1,035,031.51

Base 0.00 24.00 0.00 1,035,031.51

COMMON STOCK USD.0165251F105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEWSTAR FINANCIAL INC

1,200.000 NHIH Local 10.102300 0.00 12.00 0.00 12,134.761.000000

Base 10.102300 0.00 12.00 0.00 12,134.76
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,200.000 NHIH Local 10.063300 0.00 12.00 0.00 12,087.961.000000

Base 10.063300 0.00 12.00 0.00 12,087.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 8.630600 0.00 30.50 0.00 52,677.161.000000

Base 8.630600 0.00 30.50 0.00 52,677.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 9.940000 0.00 0.00 0.00 60,634.001.000000

Base 9.940000 0.00 0.00 0.00 60,634.00

65251F105 Total

54.50 0.000.0014,600.000 Local 137,533.88

Base 0.00 54.50 0.00 137,533.88

COMMON STOCK USD.0165336K103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEXSTAR BROADCASTING GROUP A

1,000.000 NHIH Local 9.246000 0.00 10.00 0.00 9,256.001.000000

Base 9.246000 0.00 10.00 0.00 9,256.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 6.714500 0.00 9.50 0.00 12,767.051.000000

Base 6.714500 0.00 9.50 0.00 12,767.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 7.480000 0.00 0.00 0.00 14,212.001.000000

Base 7.480000 0.00 0.00 0.00 14,212.00

65336K103 Total

19.50 0.000.004,800.000 Local 36,235.05

Base 0.00 19.50 0.00 36,235.05



Prepared by State StreetPage 1389

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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.0165339F101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEXTERA ENERGY INC

7,800.000 NHDG Local 54.020000 0.00 0.00 0.00 421,356.001.000000

Base 54.020000 0.00 0.00 0.00 421,356.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 55.870000 0.00 4.50 0.00 16,765.501.000000

Base 55.870000 0.00 4.50 0.00 16,765.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHIH Local 55.270000 0.00 0.00 0.00 198,972.001.000000

Base 55.270000 0.00 0.00 0.00 198,972.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

640.000 NHDM Local 59.121300 0.00 9.60 0.00 37,847.231.000000

Base 59.121300 0.00 9.60 0.00 37,847.23

65339F101 Total

14.10 0.000.0012,340.000 Local 674,940.73

Base 0.00 14.10 0.00 674,940.73

COMMON STOCK NPV65373J209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NICHOLAS FINANCIAL INC

900.000 NHIH Local 11.736600 0.00 9.00 0.00 10,571.941.000000

Base 11.736600 0.00 9.00 0.00 10,571.94

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 9.466700 0.00 10.50 0.00 19,890.571.000000

Base 9.466700 0.00 10.50 0.00 19,890.57

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 10.300000 0.00 0.00 0.00 21,630.001.000000

Base 10.300000 0.00 0.00 0.00 21,630.00
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65373J209 Total

19.50 0.000.005,100.000 Local 52,092.51

Base 0.00 19.50 0.00 52,092.51

COMMON STOCK USD2.5654086107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NICOR INC

900.000 NHIH Local 55.547200 0.00 9.00 0.00 50,001.481.000000

Base 55.547200 0.00 9.00 0.00 50,001.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,700.000 NHIH Local 55.415300 0.00 17.00 0.00 94,223.011.000000

Base 55.415300 0.00 17.00 0.00 94,223.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 55.545700 0.00 11.00 0.00 61,111.271.000000

Base 55.545700 0.00 11.00 0.00 61,111.27

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,300.000 NHDG Local 53.053500 0.00 51.50 0.00 546,502.551.000000

Base 53.053500 0.00 51.50 0.00 546,502.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHZ Local 55.450000 0.00 0.00 0.00 571,135.001.000000

Base 55.450000 0.00 0.00 0.00 571,135.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHIH Local 55.740000 0.00 0.00 0.00 22,296.001.000000

Base 55.740000 0.00 0.00 0.00 22,296.00

654086107 Total

88.50 0.000.0024,700.000 Local 1,345,269.31

Base 0.00 88.50 0.00 1,345,269.31
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COMMON STOCK NPV654106103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNIKE INC  CL B

3,300.000 NHIH Local 95.750000 0.00 0.00 0.00 315,975.001.000000

Base 95.750000 0.00 0.00 0.00 315,975.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 93.355000 0.00 3.00 0.00 18,674.001.000000

Base 93.355000 0.00 3.00 0.00 18,674.00

654106103 Total

3.00 0.000.003,500.000 Local 334,649.00

Base 0.00 3.00 0.00 334,649.00

COMMON STOCK NPV65440K106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.99 CENTS ONLY STORES

4,000.000 NHIH Local 21.755000 0.00 40.00 0.00 87,060.001.000000

Base 21.755000 0.00 40.00 0.00 87,060.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 21.755000 0.00 2.00 0.00 4,353.001.000000

Base 21.755000 0.00 2.00 0.00 4,353.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,500.000 NHDG Local 18.185900 0.00 47.50 0.00 172,813.551.000000

Base 18.185900 0.00 47.50 0.00 172,813.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHHZ Local 20.490000 0.00 0.00 0.00 194,655.001.000000

Base 20.490000 0.00 0.00 0.00 194,655.00

65440K106 Total

89.50 0.000.0023,200.000 Local 458,881.55

Base 0.00 89.50 0.00 458,881.55
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COMMON STOCK USD.0165473P105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNISOURCE INC

5,000.000 NHDG Local 21.380000 0.00 0.00 0.00 106,900.001.000000

Base 21.380000 0.00 0.00 0.00 106,900.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHIH Local 22.070000 0.00 0.00 0.00 52,968.001.000000

Base 22.070000 0.00 0.00 0.00 52,968.00

65473P105 Total

0.00 0.000.007,400.000 Local 159,868.00

Base 0.00 0.00 0.00 159,868.00

COMMON STOCK655044105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNOBLE ENERGY INC

2,600.000 NHDG Local 70.800000 0.00 0.00 0.00 184,080.001.000000

Base 70.800000 0.00 0.00 0.00 184,080.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

520.000 NHDM Local 82.251700 0.00 7.80 0.00 42,778.681.000000

Base 82.251700 0.00 7.80 0.00 42,778.68

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHIH Local 94.840000 0.00 0.00 0.00 161,228.001.000000

Base 94.840000 0.00 0.00 0.00 161,228.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

290.000 NHDM Local 97.469000 0.00 4.35 0.00 28,270.361.000000

Base 97.469000 0.00 4.35 0.00 28,270.36

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 88.660000 0.00 3.00 0.00 17,735.001.000000

Base 88.660000 0.00 3.00 0.00 17,735.00
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655044105 Total

15.15 0.000.005,310.000 Local 434,092.04

Base 0.00 15.15 0.00 434,092.04

COMMON STOCK USD.0165542W107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONORANDA ALUMINUM HOLDING COR

2,000.000 NHIH Local 8.652000 0.00 20.00 0.00 17,324.001.000000

Base 8.652000 0.00 20.00 0.00 17,324.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.01WEEDEN + CO.

1,200.000 NHDX Local 7.953100 0.00 12.00 0.00 9,555.721.000000

Base 7.953100 0.00 12.00 0.00 9,555.72

08 Dec 2011 13 Dec 2011 USD/DTC 0.01KNIGHT DIRECT LLC

400.000 NHDX Local 7.988000 0.00 2.80 0.00 3,198.001.000000

Base 7.988000 0.00 2.80 0.00 3,198.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

2,250.000 NHDX Local 7.847500 0.00 67.50 0.00 17,724.381.000000

Base 7.847500 0.00 67.50 0.00 17,724.38

28 Dec 2011 OPEN USD/DTC 0.01KNIGHT DIRECT LLC

1,650.000 NHDX Local 7.994000 0.00 11.55 0.00 13,201.651.000000

Base 7.994000 0.00 11.55 0.00 13,201.65

65542W107 Total

113.85 0.000.007,500.000 Local 61,003.75

Base 0.00 113.85 0.00 61,003.75

COMMON STOCK NPV655663102 19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)NORDSON CORP

300.000 NHEU Local 39.660000 0.00 4.50 0.00 11,902.501.000000

Base 39.660000 0.00 4.50 0.00 11,902.50
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COMMON STOCK NPV655664100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORDSTROM INC

1,400.000 NHIH Local 49.090000 0.00 0.00 0.00 68,726.001.000000

Base 49.090000 0.00 0.00 0.00 68,726.00

COMMON STOCK USD1.655844108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORFOLK SOUTHERN CORP

6,500.000 NHDG Local 61.020000 0.00 0.00 0.00 396,630.001.000000

Base 61.020000 0.00 0.00 0.00 396,630.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHIH Local 75.010000 0.00 0.00 0.00 225,030.001.000000

Base 75.010000 0.00 0.00 0.00 225,030.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 70.104200 0.00 3.00 0.00 14,023.841.000000

Base 70.104200 0.00 3.00 0.00 14,023.84

655844108 Total

3.00 0.000.009,700.000 Local 635,683.84

Base 0.00 3.00 0.00 635,683.84

COMMON STOCK USD5.664397106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORTHEAST UTILITIES

3,300.000 NHDG Local 33.650000 0.00 0.00 0.00 111,045.001.000000

Base 33.650000 0.00 0.00 0.00 111,045.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 34.450000 0.00 0.00 0.00 51,675.001.000000

Base 34.450000 0.00 0.00 0.00 51,675.00

664397106 Total

0.00 0.000.004,800.000 Local 162,720.00

Base 0.00 0.00 0.00 162,720.00
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COMMON STOCK665531109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORTHERN OIL AND GAS INC

5,600.000 NHIH Local 24.069100 0.00 56.00 0.00 134,842.961.000000

Base 24.069100 0.00 56.00 0.00 134,842.96

COMMON STOCK665859104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORTHERN TRUST CORP

3,900.000 NHDG Local 34.980000 0.00 0.00 0.00 136,422.001.000000

Base 34.980000 0.00 0.00 0.00 136,422.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHIH Local 38.820000 0.00 0.00 0.00 81,522.001.000000

Base 38.820000 0.00 0.00 0.00 81,522.00

665859104 Total

0.00 0.000.006,000.000 Local 217,944.00

Base 0.00 0.00 0.00 217,944.00

COMMON STOCK66611L105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORTHFIELD BANCORP INC/NJ

1,500.000 NHIH Local 14.224300 0.00 15.00 0.00 21,351.451.000000

Base 14.224300 0.00 15.00 0.00 21,351.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 13.254800 0.00 18.50 0.00 49,061.261.000000

Base 13.254800 0.00 18.50 0.00 49,061.26

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 13.480000 0.00 0.00 0.00 49,876.001.000000

Base 13.480000 0.00 0.00 0.00 49,876.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHHZ Local 13.799400 0.00 10.50 0.00 9,670.081.000000

Base 13.799400 0.00 10.50 0.00 9,670.08
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66611L105 Total

44.00 0.000.009,600.000 Local 129,958.79

Base 0.00 44.00 0.00 129,958.79

COMMON STOCK USD1.666807102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORTHROP GRUMMAN CORP

5,100.000 NHDG Local 52.160000 0.00 0.00 0.00 266,016.001.000000

Base 52.160000 0.00 0.00 0.00 266,016.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 58.850000 0.00 0.00 0.00 147,125.001.000000

Base 58.850000 0.00 0.00 0.00 147,125.00

666807102 Total

0.00 0.000.007,600.000 Local 413,141.00

Base 0.00 0.00 0.00 413,141.00

REIT USD.0166704R100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORTHSTAR REALTY FINANCE COR

200.000 NHIH Local 4.355000 0.00 2.00 0.00 873.001.000000

Base 4.355000 0.00 2.00 0.00 873.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,240.000 NHIH Local 4.380700 0.00 42.40 0.00 18,616.571.000000

Base 4.380700 0.00 42.40 0.00 18,616.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,160.000 NHIH Local 4.375400 0.00 41.60 0.00 18,243.261.000000

Base 4.375400 0.00 41.60 0.00 18,243.26

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

21,600.000 NHDG Local 3.065900 0.00 108.00 0.00 66,331.441.000000

Base 3.065900 0.00 108.00 0.00 66,331.44
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,600.000 NHHZ Local 3.220000 0.00 0.00 0.00 69,552.001.000000

Base 3.220000 0.00 0.00 0.00 69,552.00

66704R100 Total

194.00 0.000.0051,800.000 Local 173,616.27

Base 0.00 194.00 0.00 173,616.27

COMMON STOCK USD.01667340103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORTHWEST BANCSHARES INC

1,315.000 NHIH Local 12.135103 0.00 13.15 0.00 15,970.811.000000

Base 12.135103 0.00 13.15 0.00 15,970.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,785.000 NHIH Local 12.151900 0.00 27.85 0.00 33,870.891.000000

Base 12.151900 0.00 27.85 0.00 33,870.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,400.000 NHIH Local 12.199100 0.00 54.00 0.00 65,929.141.000000

Base 12.199100 0.00 54.00 0.00 65,929.14

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,000.000 NHDG Local 11.587600 0.00 120.00 0.00 278,222.401.000000

Base 11.587600 0.00 120.00 0.00 278,222.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,000.000 NHHZ Local 12.320000 0.00 0.00 0.00 295,680.001.000000

Base 12.320000 0.00 0.00 0.00 295,680.00

667340103 Total

215.00 0.000.0057,500.000 Local 689,673.24

Base 0.00 215.00 0.00 689,673.24
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COMMON STOCK667655104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORTHWEST NATURAL GAS CO

200.000 NHIH Local 46.386300 0.00 2.00 0.00 9,279.261.000000

Base 46.386300 0.00 2.00 0.00 9,279.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 46.275000 0.00 1.00 0.00 4,628.501.000000

Base 46.275000 0.00 1.00 0.00 4,628.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 46.664200 0.00 21.00 0.00 98,015.821.000000

Base 46.664200 0.00 21.00 0.00 98,015.82

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 43.035000 0.00 29.50 0.00 253,936.001.000000

Base 43.035000 0.00 29.50 0.00 253,936.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 45.700000 0.00 0.00 0.00 269,630.001.000000

Base 45.700000 0.00 0.00 0.00 269,630.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 46.430000 0.00 1.50 0.00 4,644.501.000000

Base 46.430000 0.00 1.50 0.00 4,644.50

667655104 Total

55.00 0.000.0014,300.000 Local 640,134.08

Base 0.00 55.00 0.00 640,134.08

COMMON STOCK USD.01667746101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONORTHWEST PIPE CO

800.000 NHIH Local 24.650000 0.00 8.00 0.00 19,728.001.000000

Base 24.650000 0.00 8.00 0.00 19,728.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 20.307200 0.00 10.00 0.00 40,624.401.000000

Base 20.307200 0.00 10.00 0.00 40,624.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 22.000000 0.00 0.00 0.00 44,000.001.000000

Base 22.000000 0.00 0.00 0.00 44,000.00

667746101 Total

18.00 0.000.004,800.000 Local 104,352.40

Base 0.00 18.00 0.00 104,352.40

COMMON STOCK USD.01668074305 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORTHWESTERN CORP

300.000 NHIH Local 33.828300 0.00 3.00 0.00 10,151.491.000000

Base 33.828300 0.00 3.00 0.00 10,151.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 33.735000 0.00 1.00 0.00 3,374.501.000000

Base 33.735000 0.00 1.00 0.00 3,374.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 33.895700 0.00 28.00 0.00 94,935.961.000000

Base 33.895700 0.00 28.00 0.00 94,935.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,100.000 NHDG Local 30.968100 0.00 40.50 0.00 250,882.111.000000

Base 30.968100 0.00 40.50 0.00 250,882.11

04 Oct 2011 07 Oct 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

7,280.000 NHHO Local 31.069300 0.00 291.20 0.00 226,475.701.000000

Base 31.069300 0.00 291.20 0.00 226,475.70
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05 Oct 2011 11 Oct 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

4,160.000 NHHO Local 31.999000 0.00 166.40 0.00 133,282.241.000000

Base 31.999000 0.00 166.40 0.00 133,282.24

06 Oct 2011 12 Oct 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

2,120.000 NHHO Local 32.496300 0.00 84.80 0.00 68,976.961.000000

Base 32.496300 0.00 84.80 0.00 68,976.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,100.000 NHHZ Local 33.360000 0.00 0.00 0.00 270,216.001.000000

Base 33.360000 0.00 0.00 0.00 270,216.00

01 Nov 2011 04 Nov 2011 USD/DTC 0.02STIFEL NICOLAUS + CO INC

4,300.000 NHHO Local 34.035200 0.00 86.00 0.00 146,437.361.000000

Base 34.035200 0.00 86.00 0.00 146,437.36

17 Nov 2011 22 Nov 2011 USD/DTC 0.03J.P. MORGAN SECURITIES INC.

3,200.000 NHHO Local 33.799200 0.00 96.00 0.00 108,253.441.000000

Base 33.799200 0.00 96.00 0.00 108,253.44

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 34.360000 0.00 3.00 0.00 6,875.001.000000

Base 34.360000 0.00 3.00 0.00 6,875.00

668074305 Total

799.90 0.000.0040,660.000 Local 1,319,860.76

Base 0.00 799.90 0.00 1,319,860.76

COMMON STOCK66987M604 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NOVATEL WIRELESS INC

2,300.000 NHIH Local 3.390600 0.00 23.00 0.00 7,821.381.000000

Base 3.390600 0.00 23.00 0.00 7,821.38
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 3.343300 0.00 6.00 0.00 2,011.981.000000

Base 3.343300 0.00 6.00 0.00 2,011.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,400.000 NHDG Local 2.993500 0.00 32.00 0.00 19,190.401.000000

Base 2.993500 0.00 32.00 0.00 19,190.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHHZ Local 3.270000 0.00 0.00 0.00 20,928.001.000000

Base 3.270000 0.00 0.00 0.00 20,928.00

66987M604 Total

61.00 0.000.0015,700.000 Local 49,951.76

Base 0.00 61.00 0.00 49,951.76

DEPOSITORY RECEIPT669888109 23 Nov 2011 28 Nov 2011 USD/CED 0.07NATEXIS BLEICHROEDER INCNOVATEK OAO SPONS GDR REG S

3,587.000 NHIL Local 136.182501 0.00 244.24 0.00 488,730.871.000000

Base 136.182501 0.00 244.24 0.00 488,730.87

COMMON STOCK USD.01670002104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NOVAVAX INC

300.000 NHIH Local 1.443000 0.00 3.00 0.00 435.901.000000

Base 1.443000 0.00 3.00 0.00 435.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

8,300.000 NHIH Local 1.445000 0.00 83.00 0.00 12,076.501.000000

Base 1.445000 0.00 83.00 0.00 12,076.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 1.375700 0.00 34.50 0.00 9,526.831.000000

Base 1.375700 0.00 34.50 0.00 9,526.83
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 1.550000 0.00 0.00 0.00 10,695.001.000000

Base 1.550000 0.00 0.00 0.00 10,695.00

670002104 Total

120.50 0.000.0022,400.000 Local 32,734.23

Base 0.00 120.50 0.00 32,734.23

COMMON STOCK NPV670008101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNOVELLUS SYSTEMS INC

2,600.000 NHDG Local 27.260000 0.00 0.00 0.00 70,876.001.000000

Base 27.260000 0.00 0.00 0.00 70,876.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHIH Local 35.340000 0.00 0.00 0.00 28,272.001.000000

Base 35.340000 0.00 0.00 0.00 28,272.00

670008101 Total

0.00 0.000.003,400.000 Local 99,148.00

Base 0.00 0.00 0.00 99,148.00

DEPOSITORY RECEIPT67011E204 23 Nov 2011 28 Nov 2011 USD/CED 0.01NATEXIS BLEICHROEDER INCNOVOLIPET STEEL GDR REG S

8,244.000 NHIL Local 20.862500 0.00 86.00 0.00 172,076.451.000000

Base 20.862500 0.00 86.00 0.00 172,076.45

22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASH

3,100.000 NHIL Local 19.510000 0.00 0.00 0.00 60,481.001.000000

Base 19.510000 0.00 0.00 0.00 60,481.00

67011E204 Total

86.00 0.000.0011,344.000 Local 232,557.45

Base 0.00 86.00 0.00 232,557.45
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COMMON STOCK67018T105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCNU SKIN ENTERPRISES INC   A

4,800.000 NHIH Local 48.815000 0.00 48.00 0.00 234,360.001.000000

Base 48.815000 0.00 48.00 0.00 234,360.00

28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

100.000 NHIH Local 46.160000 0.00 1.35 0.00 4,617.351.000000

Base 46.160000 0.00 1.35 0.00 4,617.35

67018T105 Total

49.35 0.000.004,900.000 Local 238,977.35

Base 0.00 49.35 0.00 238,977.35

COMMON STOCK USD1.67019E107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNSTAR

2,100.000 NHDG Local 44.810000 0.00 0.00 0.00 94,101.001.000000

Base 44.810000 0.00 0.00 0.00 94,101.00

COMMON STOCK USD.0167020Q305 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NTELOS HOLDINGS CORP

1,300.000 NHIH Local 21.053100 0.00 13.00 0.00 27,382.031.000000

Base 21.053100 0.00 13.00 0.00 27,382.03

COMMON STOCK67020Y100 11 Oct 2011 14 Oct 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.CNUANCE COMMUNICATIONS INC

26,099.000 NHIB Local 21.901500 0.00 1,304.95 0.00 572,912.201.000000

Base 21.901500 0.00 1,304.95 0.00 572,912.20

COMMON STOCK USD.4670346105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNUCOR CORP

6,300.000 NHDG Local 31.640000 0.00 0.00 0.00 199,332.001.000000

Base 31.640000 0.00 0.00 0.00 199,332.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHIH Local 39.270000 0.00 0.00 0.00 106,029.001.000000

Base 39.270000 0.00 0.00 0.00 106,029.00
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670346105 Total

0.00 0.000.009,000.000 Local 305,361.00

Base 0.00 0.00 0.00 305,361.00

COMMON STOCK NPV67053A102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NUMEREX CORP  CL A

900.000 NHIH Local 7.990000 0.00 9.00 0.00 7,200.001.000000

Base 7.990000 0.00 9.00 0.00 7,200.00

COMMON STOCK USD.0167060Y101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NUTRACEUTICAL INTL CORP

300.000 NHIH Local 13.033300 0.00 3.00 0.00 3,912.991.000000

Base 13.033300 0.00 3.00 0.00 3,912.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 13.022000 0.00 5.00 0.00 6,516.001.000000

Base 13.022000 0.00 5.00 0.00 6,516.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 12.753300 0.00 10.00 0.00 25,516.601.000000

Base 12.753300 0.00 10.00 0.00 25,516.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 13.250000 0.00 0.00 0.00 26,500.001.000000

Base 13.250000 0.00 0.00 0.00 26,500.00

67060Y101 Total

18.00 0.000.004,800.000 Local 62,445.59

Base 0.00 18.00 0.00 62,445.59

COMMON STOCK67066G104 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNVIDIA CORP

2,030.000 NHDM Local 15.302100 0.00 30.45 0.00 31,093.711.000000

Base 15.302100 0.00 30.45 0.00 31,093.71
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHIH Local 14.690000 0.00 0.00 0.00 82,264.001.000000

Base 14.690000 0.00 0.00 0.00 82,264.00

67066G104 Total

30.45 0.000.007,630.000 Local 113,357.71

Base 0.00 30.45 0.00 113,357.71

COMMON STOCK67069D108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCNUTRISYSTEM INC

2,400.000 NHIH Local 11.514400 0.00 24.00 0.00 27,658.561.000000

Base 11.514400 0.00 24.00 0.00 27,658.56

COMMON STOCK670704105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NUVASIVE INC

2,700.000 NHIH Local 14.761600 0.00 27.00 0.00 39,883.321.000000

Base 14.761600 0.00 27.00 0.00 39,883.32

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 14.654100 0.00 8.00 0.00 11,731.281.000000

Base 14.654100 0.00 8.00 0.00 11,731.28

670704105 Total

35.00 0.000.003,500.000 Local 51,614.60

Base 0.00 35.00 0.00 51,614.60

COMMON STOCK67072V103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NXSTAGE MEDICAL INC

1,800.000 NHIH Local 19.706100 0.00 18.00 0.00 35,488.981.000000

Base 19.706100 0.00 18.00 0.00 35,488.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,100.000 NHIH Local 19.572600 0.00 21.00 0.00 41,123.461.000000

Base 19.572600 0.00 21.00 0.00 41,123.46
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 19.660000 0.00 1.00 0.00 1,967.001.000000

Base 19.660000 0.00 1.00 0.00 1,967.00

67072V103 Total

40.00 0.000.004,000.000 Local 78,579.44

Base 0.00 40.00 0.00 78,579.44

COMMON STOCK USD1.67073Y106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNV ENERGY INC

5,200.000 NHDG Local 14.710000 0.00 0.00 0.00 76,492.001.000000

Base 14.710000 0.00 0.00 0.00 76,492.00

COMMON STOCK NPV67076P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NYMOX PHARMACEUTICAL CORP

1,700.000 NHIH Local 8.535200 0.00 17.00 0.00 14,526.841.000000

Base 8.535200 0.00 17.00 0.00 14,526.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 8.022100 0.00 4.00 0.00 6,421.681.000000

Base 8.022100 0.00 4.00 0.00 6,421.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 8.360000 0.00 0.00 0.00 6,688.001.000000

Base 8.360000 0.00 0.00 0.00 6,688.00

67076P102 Total

21.00 0.000.003,300.000 Local 27,636.52

Base 0.00 21.00 0.00 27,636.52

COMMON STOCK NPV670823103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.O CHARLEYS INC

1,100.000 NHIH Local 6.730900 0.00 11.00 0.00 7,414.991.000000

Base 6.730900 0.00 11.00 0.00 7,414.99
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 6.682300 0.00 6.00 0.00 4,015.381.000000

Base 6.682300 0.00 6.00 0.00 4,015.38

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 5.130200 0.00 20.00 0.00 20,540.801.000000

Base 5.130200 0.00 20.00 0.00 20,540.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 5.630000 0.00 0.00 0.00 22,520.001.000000

Base 5.630000 0.00 0.00 0.00 22,520.00

670823103 Total

37.00 0.000.009,700.000 Local 54,491.17

Base 0.00 37.00 0.00 54,491.17

ADR670831205 23 Nov 2011 28 Nov 2011 USD/CED 0.01NATEXIS BLEICHROEDER INCTATNEFT SPONSORED ADR

22,885.000 NHIL Local 28.256300 0.00 323.32 0.00 646,968.751.000000

Base 28.256300 0.00 323.32 0.00 646,968.75

COMMON STOCK USD.01670837103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOGE ENERGY CORP

1,700.000 NHDG Local 47.790000 0.00 0.00 0.00 81,243.001.000000

Base 47.790000 0.00 0.00 0.00 81,243.00

COMMON STOCK67086E303 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCOCZ TECHNOLOGY GROUP INC

4,600.000 NHIH Local 7.555000 0.00 46.00 0.00 34,799.001.000000

Base 7.555000 0.00 46.00 0.00 34,799.00

COMMON STOCK USD.01670872100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OM GROUP INC

2,634.000 NHIH Local 24.482301 0.00 26.34 0.00 64,512.721.000000

Base 24.482301 0.00 26.34 0.00 64,512.72
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

166.000 NHIH Local 24.260000 0.00 1.66 0.00 4,028.821.000000

Base 24.260000 0.00 1.66 0.00 4,028.82

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 24.450800 0.00 34.50 0.00 168,745.021.000000

Base 24.450800 0.00 34.50 0.00 168,745.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 26.640000 0.00 0.00 0.00 183,816.001.000000

Base 26.640000 0.00 0.00 0.00 183,816.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 21.624000 0.00 7.50 0.00 10,819.501.000000

Base 21.624000 0.00 7.50 0.00 10,819.50

670872100 Total

70.00 0.000.0017,100.000 Local 431,922.06

Base 0.00 70.00 0.00 431,922.06

COMMON STOCK USD.0167103H107 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHO REILLY AUTOMOTIVE INC

1,200.000 NHIH Local 77.770000 0.00 0.00 0.00 93,324.001.000000

Base 77.770000 0.00 0.00 0.00 93,324.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHDZ Local 77.458300 0.00 12.00 0.00 46,486.981.000000

Base 77.458300 0.00 12.00 0.00 46,486.98

67103H107 Total

12.00 0.000.001,800.000 Local 139,810.98

Base 0.00 12.00 0.00 139,810.98



Prepared by State StreetPage 1409

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 NPV671044105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OSI SYSTEMS INC

200.000 NHIH Local 46.177500 0.00 2.00 0.00 9,237.501.000000

Base 46.177500 0.00 2.00 0.00 9,237.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 46.113500 0.00 15.00 0.00 69,185.251.000000

Base 46.113500 0.00 15.00 0.00 69,185.25

04 Oct 2011 07 Oct 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,460.000 NHHO Local 34.046600 0.00 58.40 0.00 49,766.441.000000

Base 34.046600 0.00 58.40 0.00 49,766.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 33.487000 0.00 5.00 0.00 33,492.001.000000

Base 33.487000 0.00 5.00 0.00 33,492.00

05 Oct 2011 11 Oct 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,280.000 NHHO Local 35.704600 0.00 51.20 0.00 45,753.091.000000

Base 35.704600 0.00 51.20 0.00 45,753.09

06 Oct 2011 12 Oct 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,080.000 NHHO Local 36.700700 0.00 83.20 0.00 76,420.661.000000

Base 36.700700 0.00 83.20 0.00 76,420.66

07 Oct 2011 13 Oct 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,080.000 NHHO Local 37.220600 0.00 83.20 0.00 77,502.051.000000

Base 37.220600 0.00 83.20 0.00 77,502.05

10 Oct 2011 13 Oct 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,080.000 NHHO Local 38.344800 0.00 83.20 0.00 79,840.381.000000

Base 38.344800 0.00 83.20 0.00 79,840.38

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 39.200000 0.00 0.00 0.00 39,200.001.000000

Base 39.200000 0.00 0.00 0.00 39,200.00
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11 Oct 2011 14 Oct 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

1,870.000 NHHO Local 39.053400 0.00 56.10 0.00 73,085.961.000000

Base 39.053400 0.00 56.10 0.00 73,085.96

12 Oct 2011 17 Oct 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

630.000 NHHO Local 40.084200 0.00 18.90 0.00 25,271.951.000000

Base 40.084200 0.00 18.90 0.00 25,271.95

01 Nov 2011 04 Nov 2011 USD/DTC 0.02STEPHENS,INC.

1,250.000 NHHO Local 42.303100 0.00 25.00 0.00 52,903.881.000000

Base 42.303100 0.00 25.00 0.00 52,903.88

10 Nov 2011 16 Nov 2011 USD/DTC 0.02STEPHENS,INC.

1,280.000 NHHO Local 45.852700 0.00 25.60 0.00 58,717.061.000000

Base 45.852700 0.00 25.60 0.00 58,717.06

23 Nov 2011 29 Nov 2011 USD/DTC 0.02INSTINET

820.000 NHHO Local 43.006700 0.00 16.40 0.00 35,281.891.000000

Base 43.006700 0.00 16.40 0.00 35,281.89

20 Dec 2011 23 Dec 2011 USD/DTC 0.04NEEDHAM +COMPANY

920.000 NHHO Local 47.602500 0.00 36.80 0.00 43,831.101.000000

Base 47.602500 0.00 36.80 0.00 43,831.10

671044105 Total

560.00 0.000.0019,450.000 Local 769,489.21

Base 0.00 560.00 0.00 769,489.21

COMMON STOCK USD.01671074102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OYO GEOSPACE CORP

400.000 NHIH Local 84.330900 0.00 4.00 0.00 33,736.361.000000

Base 84.330900 0.00 4.00 0.00 33,736.36



Prepared by State StreetPage 1411

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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.01674215108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OASIS PETROLEUM INC

5,100.000 NHIH Local 31.415700 0.00 51.00 0.00 160,271.071.000000

Base 31.415700 0.00 51.00 0.00 160,271.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 30.635000 0.00 2.00 0.00 6,129.001.000000

Base 30.635000 0.00 2.00 0.00 6,129.00

674215108 Total

53.00 0.000.005,300.000 Local 166,400.07

Base 0.00 53.00 0.00 166,400.07

COMMON STOCK67423R108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCOBAGI MEDICAL PRODUCTS INC

1,700.000 NHIH Local 10.020000 0.00 17.00 0.00 17,051.001.000000

Base 10.020000 0.00 17.00 0.00 17,051.00

COMMON STOCK USD.2674599105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOCCIDENTAL PETROLEUM CORP

10,900.000 NHDG Local 71.500000 0.00 0.00 0.00 779,350.001.000000

Base 71.500000 0.00 0.00 0.00 779,350.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANY

1,400.000 NHEY Local 69.510400 0.00 28.00 0.00 97,342.561.000000

Base 69.510400 0.00 28.00 0.00 97,342.56

12 Oct 2011 17 Oct 2011 USD/DTC 0.02GARDNER RICH & CO

550.000 NHEY Local 82.676400 0.00 11.00 0.00 45,483.021.000000

Base 82.676400 0.00 11.00 0.00 45,483.02

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

490.000 NHDM Local 84.667800 0.00 7.35 0.00 41,494.571.000000

Base 84.667800 0.00 7.35 0.00 41,494.57
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 95.530000 0.00 3.00 0.00 19,109.001.000000

Base 95.530000 0.00 3.00 0.00 19,109.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,500.000 NHIH Local 97.810000 0.00 0.00 0.00 733,575.001.000000

Base 97.810000 0.00 0.00 0.00 733,575.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 88.027500 0.00 3.00 0.00 17,608.501.000000

Base 88.027500 0.00 3.00 0.00 17,608.50

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHDM Local 91.470900 0.00 6.00 0.00 36,594.361.000000

Base 91.470900 0.00 6.00 0.00 36,594.36

674599105 Total

58.35 0.000.0021,640.000 Local 1,770,557.01

Base 0.00 58.35 0.00 1,770,557.01

COMMON STOCK USD.25675232102 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.OCEANEERING INTL INC

700.000 NHEU Local 43.250000 0.00 10.50 0.00 30,285.501.000000

Base 43.250000 0.00 10.50 0.00 30,285.50

COMMON STOCK USD.01675234108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OCEANFIRST FINANCIAL CORP

600.000 NHIH Local 12.898300 0.00 6.00 0.00 7,744.981.000000

Base 12.898300 0.00 6.00 0.00 7,744.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 12.922700 0.00 7.00 0.00 9,052.891.000000

Base 12.922700 0.00 7.00 0.00 9,052.89
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 11.581900 0.00 16.50 0.00 38,236.771.000000

Base 11.581900 0.00 16.50 0.00 38,236.77

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 12.030000 0.00 0.00 0.00 39,699.001.000000

Base 12.030000 0.00 0.00 0.00 39,699.00

675234108 Total

29.50 0.000.007,900.000 Local 94,733.64

Base 0.00 29.50 0.00 94,733.64

COMMON STOCK USD.0167555N206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COOCLARO INC

4,500.000 NHIH Local 3.356200 0.00 45.00 0.00 15,147.901.000000

Base 3.356200 0.00 45.00 0.00 15,147.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,600.000 NHDG Local 3.340600 0.00 58.00 0.00 38,808.961.000000

Base 3.340600 0.00 58.00 0.00 38,808.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,600.000 NHHZ Local 3.450000 0.00 0.00 0.00 40,020.001.000000

Base 3.450000 0.00 0.00 0.00 40,020.00

67555N206 Total

103.00 0.000.0027,700.000 Local 93,976.86

Base 0.00 103.00 0.00 93,976.86

COMMON STOCK USD.01675746309 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OCWEN FINANCIAL CORP

5,000.000 NHIH Local 13.492700 0.00 50.00 0.00 67,513.501.000000

Base 13.492700 0.00 50.00 0.00 67,513.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 13.371300 0.00 4.00 0.00 5,352.521.000000

Base 13.371300 0.00 4.00 0.00 5,352.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 13.532100 0.00 12.00 0.00 16,250.521.000000

Base 13.532100 0.00 12.00 0.00 16,250.52

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

2,100.000 NHIH Local 14.177600 0.00 0.00 0.00 29,772.961.000000

Base 14.177600 0.00 0.00 0.00 29,772.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,800.000 NHDG Local 12.044600 0.00 84.00 0.00 202,433.281.000000

Base 12.044600 0.00 84.00 0.00 202,433.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,800.000 NHHZ Local 13.280000 0.00 0.00 0.00 223,104.001.000000

Base 13.280000 0.00 0.00 0.00 223,104.00

21 Nov 2011 25 Nov 2011 USD/DTC 0.02INSTINET

7,700.000 NHDX Local 12.998100 0.00 154.00 0.00 100,239.371.000000

Base 12.998100 0.00 154.00 0.00 100,239.37

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

8,300.000 NHHZ Local 14.204300 0.00 124.50 0.00 118,020.191.000000

Base 14.204300 0.00 124.50 0.00 118,020.19

675746309 Total

428.50 0.000.0058,300.000 Local 762,686.34

Base 0.00 428.50 0.00 762,686.34



Prepared by State StreetPage 1415

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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.01676118102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ODYSSEY MARINE EXPLORATION

1,800.000 NHIH Local 2.504300 0.00 18.00 0.00 4,525.741.000000

Base 2.504300 0.00 18.00 0.00 4,525.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,800.000 NHIH Local 2.513200 0.00 48.00 0.00 12,111.361.000000

Base 2.513200 0.00 48.00 0.00 12,111.36

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,300.000 NHDG Local 2.349400 0.00 61.50 0.00 28,959.121.000000

Base 2.349400 0.00 61.50 0.00 28,959.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,300.000 NHHZ Local 2.800000 0.00 0.00 0.00 34,440.001.000000

Base 2.800000 0.00 0.00 0.00 34,440.00

676118102 Total

127.50 0.000.0031,200.000 Local 80,036.22

Base 0.00 127.50 0.00 80,036.22

COMMON STOCK USD.01676220106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COOFFICE DEPOT INC

24,800.000 NHIH Local 2.490600 0.00 248.00 0.00 62,014.881.000000

Base 2.490600 0.00 248.00 0.00 62,014.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

63,700.000 NHDG Local 1.841000 0.00 318.50 0.00 117,590.201.000000

Base 1.841000 0.00 318.50 0.00 117,590.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

63,700.000 NHHZ Local 2.210000 0.00 0.00 0.00 140,777.001.000000

Base 2.210000 0.00 0.00 0.00 140,777.00



Prepared by State StreetPage 1416

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

676220106 Total

566.50 0.000.00152,200.000 Local 320,382.08

Base 0.00 566.50 0.00 320,382.08

COMMON STOCK USD2.567622P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COOFFICEMAX INC

7,700.000 NHIH Local 5.590800 0.00 77.00 0.00 43,126.161.000000

Base 5.590800 0.00 77.00 0.00 43,126.16

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,700.000 NHDG Local 4.256600 0.00 98.50 0.00 83,953.521.000000

Base 4.256600 0.00 98.50 0.00 83,953.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,700.000 NHHZ Local 4.820000 0.00 0.00 0.00 94,954.001.000000

Base 4.820000 0.00 0.00 0.00 94,954.00

67622P101 Total

175.50 0.000.0047,100.000 Local 222,033.68

Base 0.00 175.50 0.00 222,033.68

ADR RUB.025677862104 23 Nov 2011 28 Nov 2011 USD/CED 0.03NATEXIS BLEICHROEDER INCLUKOIL OAO SPON ADR

43,527.000 NHIL Local 52.910400 0.00 1,151.52 0.00 2,304,182.501.000000

Base 52.910400 0.00 1,151.52 0.00 2,304,182.50

COMMON STOCK USD.1677864100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OIL DRI CORP OF AMERICA

500.000 NHIH Local 20.499900 0.00 5.00 0.00 10,254.951.000000

Base 20.499900 0.00 5.00 0.00 10,254.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 18.277900 0.00 4.00 0.00 14,626.321.000000

Base 18.277900 0.00 4.00 0.00 14,626.32
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 19.720000 0.00 0.00 0.00 15,776.001.000000

Base 19.720000 0.00 0.00 0.00 15,776.00

677864100 Total

9.00 0.000.002,100.000 Local 40,657.27

Base 0.00 9.00 0.00 40,657.27

COMMON STOCK USD.01678026105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOIL STATES INTERNATIONAL INC

300.000 NHDG Local 50.920000 0.00 0.00 0.00 15,276.001.000000

Base 50.920000 0.00 0.00 0.00 15,276.00

10 Oct 2011 13 Oct 2011 USD/DTC 0.03MR BEAL &COMPANY

3,030.000 NHHO Local 57.847300 0.00 90.90 0.00 175,368.221.000000

Base 57.847300 0.00 90.90 0.00 175,368.22

12 Oct 2011 17 Oct 2011 USD/DTC 0.04BNY CONVERGEX

770.000 NHHO Local 61.055100 0.00 30.80 0.00 47,043.231.000000

Base 61.055100 0.00 30.80 0.00 47,043.23

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 72.795000 0.00 3.00 0.00 14,562.001.000000

Base 72.795000 0.00 3.00 0.00 14,562.00

678026105 Total

124.70 0.000.004,300.000 Local 252,249.45

Base 0.00 124.70 0.00 252,249.45

COMMON STOCK USD.1679580100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OLD DOMINION FREIGHT LINE

100.000 NHIH Local 38.585000 0.00 1.00 0.00 3,859.501.000000

Base 38.585000 0.00 1.00 0.00 3,859.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,100.000 NHIH Local 38.657000 0.00 41.00 0.00 158,534.701.000000

Base 38.657000 0.00 41.00 0.00 158,534.70

679580100 Total

42.00 0.000.004,200.000 Local 162,394.20

Base 0.00 42.00 0.00 162,394.20

COMMON STOCK NPV680033107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OLD NATIONAL BANCORP

2,900.000 NHIH Local 11.298400 0.00 29.00 0.00 32,794.361.000000

Base 11.298400 0.00 29.00 0.00 32,794.36

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 11.300000 0.00 5.00 0.00 5,655.001.000000

Base 11.300000 0.00 5.00 0.00 5,655.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,000.000 NHIH Local 11.343200 0.00 50.00 0.00 56,766.001.000000

Base 11.343200 0.00 50.00 0.00 56,766.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

21,395.000 NHDG Local 9.289000 0.00 106.98 0.00 198,845.141.000000

Base 9.289000 0.00 106.98 0.00 198,845.14

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,395.000 NHHZ Local 10.640000 0.00 0.00 0.00 227,642.801.000000

Base 10.640000 0.00 0.00 0.00 227,642.80

07 Dec 2011 12 Dec 2011 USD/DTC 0.02INSTINET

3,340.000 NHHO Local 11.350100 0.00 66.80 0.00 37,976.131.000000

Base 11.350100 0.00 66.80 0.00 37,976.13
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08 Dec 2011 13 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

3,020.000 NHHO Local 11.309100 0.00 120.80 0.00 34,274.281.000000

Base 11.309100 0.00 120.80 0.00 34,274.28

09 Dec 2011 14 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

8,650.000 NHHO Local 11.619200 0.00 346.00 0.00 100,852.081.000000

Base 11.619200 0.00 346.00 0.00 100,852.08

12 Dec 2011 15 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

4,320.000 NHHO Local 11.526700 0.00 172.80 0.00 49,968.141.000000

Base 11.526700 0.00 172.80 0.00 49,968.14

13 Dec 2011 16 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

14,700.000 NHHO Local 11.630100 0.00 588.00 0.00 171,550.471.000000

Base 11.630100 0.00 588.00 0.00 171,550.47

14 Dec 2011 19 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

1,950.000 NHHO Local 11.384100 0.00 78.00 0.00 22,277.001.000000

Base 11.384100 0.00 78.00 0.00 22,277.00

15 Dec 2011 20 Dec 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

3,680.000 NHHO Local 11.490400 0.00 147.20 0.00 42,431.871.000000

Base 11.490400 0.00 147.20 0.00 42,431.87

16 Dec 2011 21 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

2,100.000 NHHO Local 11.541600 0.00 84.00 0.00 24,321.361.000000

Base 11.541600 0.00 84.00 0.00 24,321.36

30 Dec 2011 OPEN USD/DTC 0.02STIFEL NICOLAUS + CO INC

3,200.000 NHHO Local 11.751600 0.00 64.00 0.00 37,669.121.000000

Base 11.751600 0.00 64.00 0.00 37,669.12

680033107 Total

1,858.58 0.000.0096,150.000 Local 1,043,023.75

Base 0.00 1,858.58 0.00 1,043,023.75
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COMMON STOCK USD1.680223104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOLD REPUBLIC INTL CORP

5,900.000 NHDG Local 8.920000 0.00 0.00 0.00 52,628.001.000000

Base 8.920000 0.00 0.00 0.00 52,628.00

COMMON STOCK USD1.680665205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OLIN CORP

700.000 NHIH Local 19.471400 0.00 7.00 0.00 13,636.981.000000

Base 19.471400 0.00 7.00 0.00 13,636.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,735.000 NHIH Local 19.520400 0.00 17.35 0.00 33,885.241.000000

Base 19.520400 0.00 17.35 0.00 33,885.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,665.000 NHIH Local 19.594600 0.00 46.65 0.00 91,455.461.000000

Base 19.594600 0.00 46.65 0.00 91,455.46

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,300.000 NHDG Local 17.140000 0.00 36.50 0.00 125,158.501.000000

Base 17.140000 0.00 36.50 0.00 125,158.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,300.000 NHHZ Local 19.260000 0.00 0.00 0.00 140,598.001.000000

Base 19.260000 0.00 0.00 0.00 140,598.00

680665205 Total

107.50 0.000.0021,700.000 Local 404,734.18

Base 0.00 107.50 0.00 404,734.18

COMMON STOCK NPV68162K106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COOLYMPIC STEEL INC

800.000 NHIH Local 23.072500 0.00 8.00 0.00 18,466.001.000000

Base 23.072500 0.00 8.00 0.00 18,466.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 15.274400 0.00 10.00 0.00 30,558.801.000000

Base 15.274400 0.00 10.00 0.00 30,558.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 17.700000 0.00 0.00 0.00 35,400.001.000000

Base 17.700000 0.00 0.00 0.00 35,400.00

68162K106 Total

18.00 0.000.004,800.000 Local 84,424.80

Base 0.00 18.00 0.00 84,424.80

COMMON STOCK USD1.681904108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOMNICARE INC

2,100.000 NHDG Local 25.430000 0.00 0.00 0.00 53,403.001.000000

Base 25.430000 0.00 0.00 0.00 53,403.00

COMMON STOCK USD.15681919106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOMNICOM GROUP

2,400.000 NHIH Local 43.560000 0.00 0.00 0.00 104,544.001.000000

Base 43.560000 0.00 0.00 0.00 104,544.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 41.300000 0.00 4.50 0.00 12,394.501.000000

Base 41.300000 0.00 4.50 0.00 12,394.50

681919106 Total

4.50 0.000.002,700.000 Local 116,938.50

Base 0.00 4.50 0.00 116,938.50

REIT USD.1681936100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OMEGA HEALTHCARE INVESTORS

1,900.000 NHIH Local 17.360400 0.00 19.00 0.00 33,003.761.000000

Base 17.360400 0.00 19.00 0.00 33,003.76
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

801.000 NHIH Local 17.333800 0.00 8.01 0.00 13,892.381.000000

Base 17.333800 0.00 8.01 0.00 13,892.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,399.000 NHIH Local 17.468000 0.00 63.99 0.00 111,841.721.000000

Base 17.468000 0.00 63.99 0.00 111,841.72

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 14.948300 0.00 6.00 0.00 17,943.961.000000

Base 14.948300 0.00 6.00 0.00 17,943.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 16.250000 0.00 0.00 0.00 19,500.001.000000

Base 16.250000 0.00 0.00 0.00 19,500.00

681936100 Total

97.00 0.000.0011,500.000 Local 196,181.82

Base 0.00 97.00 0.00 196,181.82

COMMON STOCK USD.0168210P107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OMEGA PROTEIN CORP

100.000 NHIH Local 7.225000 0.00 1.00 0.00 723.501.000000

Base 7.225000 0.00 1.00 0.00 723.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 7.186300 0.00 8.00 0.00 5,757.041.000000

Base 7.186300 0.00 8.00 0.00 5,757.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 7.183800 0.00 8.00 0.00 5,755.041.000000

Base 7.183800 0.00 8.00 0.00 5,755.04
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHDG Local 8.545300 0.00 19.00 0.00 32,491.141.000000

Base 8.545300 0.00 19.00 0.00 32,491.14

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHHZ Local 9.540000 0.00 0.00 0.00 36,252.001.000000

Base 9.540000 0.00 0.00 0.00 36,252.00

68210P107 Total

36.00 0.000.009,300.000 Local 80,978.72

Base 0.00 36.00 0.00 80,978.72

COMMON STOCK682128103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OMNIVISION TECHNOLOGIES INC

4,400.000 NHIH Local 13.198900 0.00 44.00 0.00 58,119.161.000000

Base 13.198900 0.00 44.00 0.00 58,119.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 12.916300 0.00 8.00 0.00 10,341.041.000000

Base 12.916300 0.00 8.00 0.00 10,341.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 14.246800 0.00 14.00 0.00 39,905.041.000000

Base 14.246800 0.00 14.00 0.00 39,905.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 16.260000 0.00 0.00 0.00 45,528.001.000000

Base 16.260000 0.00 0.00 0.00 45,528.00

682128103 Total

66.00 0.000.0010,800.000 Local 153,893.24

Base 0.00 66.00 0.00 153,893.24
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COMMON STOCK USD.1682129101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COOMNOVA SOLUTIONS INC

4,100.000 NHIH Local 4.690600 0.00 41.00 0.00 19,272.461.000000

Base 4.690600 0.00 41.00 0.00 19,272.46

COMMON STOCK68213N109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OMNICELL INC

3,000.000 NHIH Local 15.558000 0.00 30.00 0.00 46,704.001.000000

Base 15.558000 0.00 30.00 0.00 46,704.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 13.396900 0.00 18.50 0.00 49,587.031.000000

Base 13.396900 0.00 18.50 0.00 49,587.03

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 14.610000 0.00 0.00 0.00 54,057.001.000000

Base 14.610000 0.00 0.00 0.00 54,057.00

68213N109 Total

48.50 0.000.0010,400.000 Local 150,348.03

Base 0.00 48.50 0.00 150,348.03

COMMON STOCK USD.01682159108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ON ASSIGNMENT INC

3,300.000 NHIH Local 11.003700 0.00 33.00 0.00 36,345.211.000000

Base 11.003700 0.00 33.00 0.00 36,345.21

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,400.000 NHDG Local 7.212500 0.00 37.00 0.00 53,409.501.000000

Base 7.212500 0.00 37.00 0.00 53,409.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHZ Local 8.860000 0.00 0.00 0.00 65,564.001.000000

Base 8.860000 0.00 0.00 0.00 65,564.00
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682159108 Total

70.00 0.000.0018,100.000 Local 155,318.71

Base 0.00 70.00 0.00 155,318.71

COMMON STOCK68216R107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OMNIAMERICAN BANCORP INC

1,100.000 NHIH Local 14.645200 0.00 11.00 0.00 16,120.721.000000

Base 14.645200 0.00 11.00 0.00 16,120.72

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 13.855200 0.00 13.00 0.00 36,036.521.000000

Base 13.855200 0.00 13.00 0.00 36,036.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 13.990000 0.00 0.00 0.00 36,374.001.000000

Base 13.990000 0.00 0.00 0.00 36,374.00

68216R107 Total

24.00 0.000.006,300.000 Local 88,531.24

Base 0.00 24.00 0.00 88,531.24

COMMON STOCK68230A106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ONCOGENEX PHARMACEUTICAL INC

300.000 NHIH Local 12.285000 0.00 3.00 0.00 3,688.501.000000

Base 12.285000 0.00 3.00 0.00 3,688.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 12.415000 0.00 3.00 0.00 3,727.501.000000

Base 12.415000 0.00 3.00 0.00 3,727.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 12.196700 0.00 3.00 0.00 3,662.011.000000

Base 12.196700 0.00 3.00 0.00 3,662.01
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68230A106 Total

9.00 0.000.00900.000 Local 11,078.01

Base 0.00 9.00 0.00 11,078.01

COMMON STOCK NPV682324108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ONCOTHYREON INC

2,100.000 NHIH Local 6.295200 0.00 21.00 0.00 13,240.921.000000

Base 6.295200 0.00 21.00 0.00 13,240.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 6.248100 0.00 16.00 0.00 10,012.961.000000

Base 6.248100 0.00 16.00 0.00 10,012.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 5.808800 0.00 13.50 0.00 15,697.261.000000

Base 5.808800 0.00 13.50 0.00 15,697.26

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 6.360000 0.00 0.00 0.00 17,172.001.000000

Base 6.360000 0.00 0.00 0.00 17,172.00

682324108 Total

50.50 0.000.009,100.000 Local 56,123.14

Base 0.00 50.50 0.00 56,123.14

REIT USD1.682406103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ONE LIBERTY PROPERTIES INC

1,000.000 NHIH Local 16.740000 0.00 10.00 0.00 16,750.001.000000

Base 16.740000 0.00 10.00 0.00 16,750.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 14.711700 0.00 12.00 0.00 35,320.081.000000

Base 14.711700 0.00 12.00 0.00 35,320.08
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 15.210000 0.00 0.00 0.00 36,504.001.000000

Base 15.210000 0.00 0.00 0.00 36,504.00

682406103 Total

22.00 0.000.005,800.000 Local 88,574.08

Base 0.00 22.00 0.00 88,574.08

COMMON STOCK USD.0168243Q106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.1 800 FLOWERS.COM INC CL A

263.000 NHIH Local 2.600500 0.00 2.63 0.00 686.561.000000

Base 2.600500 0.00 2.63 0.00 686.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 2.610000 0.00 2.00 0.00 524.001.000000

Base 2.610000 0.00 2.00 0.00 524.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,937.000 NHIH Local 2.589500 0.00 19.37 0.00 5,035.231.000000

Base 2.589500 0.00 19.37 0.00 5,035.23

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 2.223000 0.00 27.00 0.00 12,031.201.000000

Base 2.223000 0.00 27.00 0.00 12,031.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHZ Local 2.480000 0.00 0.00 0.00 13,392.001.000000

Base 2.480000 0.00 0.00 0.00 13,392.00

68243Q106 Total

51.00 0.000.0013,200.000 Local 31,668.99

Base 0.00 51.00 0.00 31,668.99
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COMMON STOCK USD.01682680103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHONEOK INC

1,800.000 NHDG Local 66.040000 0.00 0.00 0.00 118,872.001.000000

Base 66.040000 0.00 0.00 0.00 118,872.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHIH Local 78.210000 0.00 0.00 0.00 70,389.001.000000

Base 78.210000 0.00 0.00 0.00 70,389.00

682680103 Total

0.00 0.000.002,700.000 Local 189,261.00

Base 0.00 0.00 0.00 189,261.00

COMMON STOCK683399109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ONYX PHARMACEUTICALS INC

2,300.000 NHIH Local 38.612600 0.00 23.00 0.00 88,831.981.000000

Base 38.612600 0.00 23.00 0.00 88,831.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,800.000 NHIH Local 38.470500 0.00 28.00 0.00 107,745.401.000000

Base 38.470500 0.00 28.00 0.00 107,745.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 38.627000 0.00 5.00 0.00 19,318.501.000000

Base 38.627000 0.00 5.00 0.00 19,318.50

683399109 Total

56.00 0.000.005,600.000 Local 215,895.88

Base 0.00 56.00 0.00 215,895.88

COMMON STOCK683718308 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OPENWAVE SYSTEMS INC

600.000 NHIH Local 1.615000 0.00 6.00 0.00 975.001.000000

Base 1.615000 0.00 6.00 0.00 975.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,000.000 NHIH Local 1.609000 0.00 20.00 0.00 3,238.001.000000

Base 1.609000 0.00 20.00 0.00 3,238.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,100.000 NHIH Local 1.618600 0.00 51.00 0.00 8,305.861.000000

Base 1.618600 0.00 51.00 0.00 8,305.86

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,700.000 NHDG Local 1.526800 0.00 68.50 0.00 20,985.661.000000

Base 1.526800 0.00 68.50 0.00 20,985.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,700.000 NHHZ Local 1.560000 0.00 0.00 0.00 21,372.001.000000

Base 1.560000 0.00 0.00 0.00 21,372.00

683718308 Total

145.50 0.000.0035,100.000 Local 54,876.52

Base 0.00 145.50 0.00 54,876.52

COMMON STOCK68372A104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OPENTABLE INC

100.000 NHIH Local 37.770000 0.00 1.00 0.00 3,778.001.000000

Base 37.770000 0.00 1.00 0.00 3,778.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,000.000 NHIH Local 37.705000 0.00 20.00 0.00 75,430.001.000000

Base 37.705000 0.00 20.00 0.00 75,430.00

68372A104 Total

21.00 0.000.002,100.000 Local 79,208.00

Base 0.00 21.00 0.00 79,208.00
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COMMON STOCK683757108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OPNET TECHNOLOGIES INC

900.000 NHIH Local 36.225600 0.00 9.00 0.00 32,612.041.000000

Base 36.225600 0.00 9.00 0.00 32,612.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 36.061300 0.00 4.00 0.00 14,428.521.000000

Base 36.061300 0.00 4.00 0.00 14,428.52

683757108 Total

13.00 0.000.001,300.000 Local 47,040.56

Base 0.00 13.00 0.00 47,040.56

COMMON STOCK USD.0168375N103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCOPKO HEALTH INC

9,700.000 NHIH Local 5.629400 0.00 97.00 0.00 54,702.181.000000

Base 5.629400 0.00 97.00 0.00 54,702.18

COMMON STOCK68375Q403 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCOPLINK COMMUNICATIONS INC

500.000 NHIH Local 16.935000 0.00 5.00 0.00 8,472.501.000000

Base 16.935000 0.00 5.00 0.00 8,472.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 16.916700 0.00 12.00 0.00 20,312.041.000000

Base 16.916700 0.00 12.00 0.00 20,312.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 14.554900 0.00 13.50 0.00 39,311.731.000000

Base 14.554900 0.00 13.50 0.00 39,311.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 15.740000 0.00 0.00 0.00 42,498.001.000000

Base 15.740000 0.00 0.00 0.00 42,498.00



Prepared by State StreetPage 1431

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

68375Q403 Total

30.50 0.000.007,100.000 Local 110,594.27

Base 0.00 30.50 0.00 110,594.27

COMMON STOCK USD.0168375V105 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)OPNEXT INC

9,800.000 NHDG Local 1.159600 0.00 49.00 0.00 11,413.081.000000

Base 1.159600 0.00 49.00 0.00 11,413.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,800.000 NHHZ Local 1.190000 0.00 0.00 0.00 11,662.001.000000

Base 1.190000 0.00 0.00 0.00 11,662.00

68375V105 Total

49.00 0.000.0019,600.000 Local 23,075.08

Base 0.00 49.00 0.00 23,075.08

COMMON STOCK NPV683797104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OPPENHEIMER HOLDINGS CL A

100.000 NHIH Local 14.865000 0.00 1.00 0.00 1,487.501.000000

Base 14.865000 0.00 1.00 0.00 1,487.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 14.870000 0.00 1.00 0.00 1,488.001.000000

Base 14.870000 0.00 1.00 0.00 1,488.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 14.943400 0.00 7.00 0.00 10,467.381.000000

Base 14.943400 0.00 7.00 0.00 10,467.38

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 14.855200 0.00 11.50 0.00 34,178.461.000000

Base 14.855200 0.00 11.50 0.00 34,178.46
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 16.290000 0.00 0.00 0.00 37,467.001.000000

Base 16.290000 0.00 0.00 0.00 37,467.00

683797104 Total

20.50 0.000.005,500.000 Local 85,088.34

Base 0.00 20.50 0.00 85,088.34

COMMON STOCK USD.0168389X105 04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANYORACLE CORP

6,850.000 NHEY Local 27.663500 0.00 137.00 0.00 189,631.981.000000

Base 27.663500 0.00 137.00 0.00 189,631.98

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,230.000 NHDM Local 31.618900 0.00 33.45 0.00 70,543.601.000000

Base 31.618900 0.00 33.45 0.00 70,543.60

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

34,500.000 NHIH Local 32.300000 0.00 0.00 0.00 1,114,350.001.000000

Base 32.300000 0.00 0.00 0.00 1,114,350.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHEU Local 28.868500 0.00 30.00 0.00 57,767.001.000000

Base 28.868500 0.00 30.00 0.00 57,767.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,080.000 NHDM Local 25.221500 0.00 31.20 0.00 52,491.921.000000

Base 25.221500 0.00 31.20 0.00 52,491.92

68389X105 Total

231.65 0.000.0047,660.000 Local 1,484,784.50

Base 0.00 231.65 0.00 1,484,784.50



Prepared by State StreetPage 1433

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 STOCK68401H104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OPTIMER PHARMACEUTICALS INC

2,600.000 NHIH Local 11.362300 0.00 26.00 0.00 29,567.981.000000

Base 11.362300 0.00 26.00 0.00 29,567.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 11.356800 0.00 11.00 0.00 12,503.481.000000

Base 11.356800 0.00 11.00 0.00 12,503.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 11.276300 0.00 4.00 0.00 4,514.521.000000

Base 11.276300 0.00 4.00 0.00 4,514.52

68401H104 Total

41.00 0.000.004,100.000 Local 46,585.98

Base 0.00 41.00 0.00 46,585.98

COMMON STOCK68554V108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORASURE TECHNOLOGIES INC

842.000 NHIH Local 8.302400 0.00 8.42 0.00 6,999.041.000000

Base 8.302400 0.00 8.42 0.00 6,999.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 8.375000 0.00 15.00 0.00 12,577.501.000000

Base 8.375000 0.00 15.00 0.00 12,577.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,858.000 NHIH Local 8.428202 0.00 18.58 0.00 15,678.181.000000

Base 8.428202 0.00 18.58 0.00 15,678.18

68554V108 Total

42.00 0.000.004,200.000 Local 35,254.72

Base 0.00 42.00 0.00 35,254.72
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COMMON STOCK68555P100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORBCOMM INC

100.000 NHIH Local 3.052500 0.00 1.00 0.00 306.251.000000

Base 3.052500 0.00 1.00 0.00 306.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 2.996700 0.00 30.00 0.00 9,020.101.000000

Base 2.996700 0.00 30.00 0.00 9,020.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,800.000 NHDG Local 2.243700 0.00 39.00 0.00 17,539.861.000000

Base 2.243700 0.00 39.00 0.00 17,539.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHZ Local 2.680000 0.00 0.00 0.00 20,904.001.000000

Base 2.680000 0.00 0.00 0.00 20,904.00

68555P100 Total

70.00 0.000.0018,700.000 Local 47,770.21

Base 0.00 70.00 0.00 47,770.21

COMMON STOCK USD.01685564106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCORBITAL SCIENCES CORP

5,200.000 NHIH Local 15.315000 0.00 52.00 0.00 79,690.001.000000

Base 15.315000 0.00 52.00 0.00 79,690.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,800.000 NHDG Local 12.301800 0.00 39.00 0.00 95,993.041.000000

Base 12.301800 0.00 39.00 0.00 95,993.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHZ Local 13.390000 0.00 0.00 0.00 104,442.001.000000

Base 13.390000 0.00 0.00 0.00 104,442.00
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685564106 Total

91.00 0.000.0020,800.000 Local 280,125.04

Base 0.00 91.00 0.00 280,125.04

COMMON STOCK USD.0168557K109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORBITZ WORLDWIDE INC

300.000 NHIH Local 3.082500 0.00 3.00 0.00 927.751.000000

Base 3.082500 0.00 3.00 0.00 927.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 3.082200 0.00 16.00 0.00 4,947.521.000000

Base 3.082200 0.00 16.00 0.00 4,947.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 1.779000 0.00 23.00 0.00 8,206.401.000000

Base 1.779000 0.00 23.00 0.00 8,206.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 1.890000 0.00 0.00 0.00 8,694.001.000000

Base 1.890000 0.00 0.00 0.00 8,694.00

68557K109 Total

42.00 0.000.0011,100.000 Local 22,775.67

Base 0.00 42.00 0.00 22,775.67

COMMON STOCK685691404 14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASHORCHARD SUPPLY HARDWARE CL A

3.157 NHDM Local 60.234400 0.00 0.00 0.00 190.161.000000

Base 60.234400 0.00 0.00 0.00 190.16

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

58.714 NHDM Local 27.924856 0.00 0.00 0.00 1,639.581.000000

Base 27.924856 0.00 0.00 0.00 1,639.58
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14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

33.061 NHDM Local 20.427392 0.00 0.00 0.00 675.351.000000

Base 20.427392 0.00 0.00 0.00 675.35

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

11.292 NHDM Local 31.943854 0.00 0.00 0.00 360.711.000000

Base 31.943854 0.00 0.00 0.00 360.71

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

18.519 NHDM Local 28.503159 0.00 0.00 0.00 527.851.000000

Base 28.503159 0.00 0.00 0.00 527.85

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

38.842 NHHY Local 23.903249 0.00 0.00 0.00 928.451.000000

Base 23.903249 0.00 0.00 0.00 928.45

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

53.383 NHHY Local 46.581309 0.00 0.00 0.00 2,486.651.000000

Base 46.581309 0.00 0.00 0.00 2,486.65

685691404 Total

0.00 0.000.00216.968 Local 6,808.75

Base 0.00 0.00 0.00 6,808.75

PREFERRED STOCK 0.00685691503 14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASHORCHARD SUPPLY HARDWARE

3.157 NHDM Local 1.083307 0.00 0.00 0.00 3.421.000000

Base 1.083307 0.00 0.00 0.00 3.42

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

58.714 NHDM Local 0.502606 0.00 0.00 0.00 29.511.000000

Base 0.502606 0.00 0.00 0.00 29.51
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14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

33.061 NHDM Local 0.367805 0.00 0.00 0.00 12.161.000000

Base 0.367805 0.00 0.00 0.00 12.16

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

11.292 NHDM Local 0.574743 0.00 0.00 0.00 6.491.000000

Base 0.574743 0.00 0.00 0.00 6.49

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

18.519 NHDM Local 0.513527 0.00 0.00 0.00 9.511.000000

Base 0.513527 0.00 0.00 0.00 9.51

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

38.842 NHHY Local 0.430204 0.00 0.00 0.00 16.711.000000

Base 0.430204 0.00 0.00 0.00 16.71

14 Dec 2011 OPEN USD/DTC20 SPINOFF NON CASH

53.383 NHHY Local 0.838469 0.00 0.00 0.00 44.761.000000

Base 0.838469 0.00 0.00 0.00 44.76

685691503 Total

0.00 0.000.00216.968 Local 122.56

Base 0.00 0.00 0.00 122.56

COMMON STOCK686164104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OREXIGEN THERAPEUTICS INC

676.000 NHIH Local 1.967000 0.00 6.76 0.00 1,336.451.000000

Base 1.967000 0.00 6.76 0.00 1,336.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,224.000 NHIH Local 1.986502 0.00 22.24 0.00 4,440.221.000000

Base 1.986502 0.00 22.24 0.00 4,440.22
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686164104 Total

29.00 0.000.002,900.000 Local 5,776.67

Base 0.00 29.00 0.00 5,776.67

COMMON STOCK USD1.68618W100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORIENTAL FINANCIAL GROUP

900.000 NHIH Local 10.348100 0.00 9.00 0.00 9,322.291.000000

Base 10.348100 0.00 9.00 0.00 9,322.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,100.000 NHIH Local 10.359000 0.00 31.00 0.00 32,143.901.000000

Base 10.359000 0.00 31.00 0.00 32,143.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,200.000 NHDG Local 9.401600 0.00 51.00 0.00 95,947.321.000000

Base 9.401600 0.00 51.00 0.00 95,947.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,200.000 NHHZ Local 10.670000 0.00 0.00 0.00 108,834.001.000000

Base 10.670000 0.00 0.00 0.00 108,834.00

68618W100 Total

91.00 0.000.0024,400.000 Local 246,247.51

Base 0.00 91.00 0.00 246,247.51

COMMON STOCK USD.0168628V308 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCORION MARINE GROUP INC

2,200.000 NHIH Local 6.265000 0.00 22.00 0.00 13,805.001.000000

Base 6.265000 0.00 22.00 0.00 13,805.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 6.282500 0.00 2.00 0.00 1,258.501.000000

Base 6.282500 0.00 2.00 0.00 1,258.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 5.518200 0.00 30.00 0.00 33,139.201.000000

Base 5.518200 0.00 30.00 0.00 33,139.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 6.080000 0.00 0.00 0.00 36,480.001.000000

Base 6.080000 0.00 0.00 0.00 36,480.00

68628V308 Total

54.00 0.000.0014,400.000 Local 84,682.70

Base 0.00 54.00 0.00 84,682.70

COMMON STOCK USD.0168633D103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORITANI FINANCIAL CORP

3,500.000 NHIH Local 13.281900 0.00 35.00 0.00 46,521.651.000000

Base 13.281900 0.00 35.00 0.00 46,521.65

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 13.250000 0.00 1.00 0.00 1,326.001.000000

Base 13.250000 0.00 1.00 0.00 1,326.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 13.311000 0.00 10.00 0.00 13,321.001.000000

Base 13.311000 0.00 10.00 0.00 13,321.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,700.000 NHDG Local 12.405700 0.00 58.50 0.00 145,205.191.000000

Base 12.405700 0.00 58.50 0.00 145,205.19

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,700.000 NHHZ Local 13.050000 0.00 0.00 0.00 152,685.001.000000

Base 13.050000 0.00 0.00 0.00 152,685.00
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68633D103 Total

104.50 0.000.0028,000.000 Local 359,058.84

Base 0.00 104.50 0.00 359,058.84

COMMON STOCK686688102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORMAT TECHNOLOGIES INC

400.000 NHIH Local 18.997500 0.00 4.00 0.00 7,603.001.000000

Base 18.997500 0.00 4.00 0.00 7,603.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 19.098600 0.00 12.00 0.00 22,930.321.000000

Base 19.098600 0.00 12.00 0.00 22,930.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 15.748000 0.00 20.00 0.00 63,012.001.000000

Base 15.748000 0.00 20.00 0.00 63,012.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 19.120000 0.00 0.00 0.00 76,480.001.000000

Base 19.120000 0.00 0.00 0.00 76,480.00

686688102 Total

36.00 0.000.009,600.000 Local 170,025.32

Base 0.00 36.00 0.00 170,025.32

COMMON STOCK NPV687380105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORRSTOWN FINL SERVICES INC

600.000 NHIH Local 8.471500 0.00 6.00 0.00 5,088.901.000000

Base 8.471500 0.00 6.00 0.00 5,088.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 12.414900 0.00 7.50 0.00 18,629.851.000000

Base 12.414900 0.00 7.50 0.00 18,629.85
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 12.800000 0.00 0.00 0.00 19,200.001.000000

Base 12.800000 0.00 0.00 0.00 19,200.00

687380105 Total

13.50 0.000.003,600.000 Local 42,918.75

Base 0.00 13.50 0.00 42,918.75

COMMON STOCK USD.01688239201 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOSHKOSH CORP

1,600.000 NHDG Local 15.740000 0.00 0.00 0.00 25,184.001.000000

Base 15.740000 0.00 0.00 0.00 25,184.00

COMMON STOCK68827R108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OSIRIS THERAPEUTICS INC

200.000 NHIH Local 4.820000 0.00 2.00 0.00 966.001.000000

Base 4.820000 0.00 2.00 0.00 966.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 4.893300 0.00 9.00 0.00 4,412.971.000000

Base 4.893300 0.00 9.00 0.00 4,412.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 4.825000 0.00 4.00 0.00 1,934.001.000000

Base 4.825000 0.00 4.00 0.00 1,934.00

68827R108 Total

15.00 0.000.001,500.000 Local 7,312.97

Base 0.00 15.00 0.00 7,312.97

COMMON STOCK USD5.689648103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OTTER TAIL CORP

700.000 NHIH Local 20.471400 0.00 7.00 0.00 14,336.981.000000

Base 20.471400 0.00 7.00 0.00 14,336.98
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 20.549600 0.00 25.00 0.00 51,399.001.000000

Base 20.549600 0.00 25.00 0.00 51,399.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,600.000 NHDG Local 17.686100 0.00 38.00 0.00 134,452.361.000000

Base 17.686100 0.00 38.00 0.00 134,452.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHZ Local 18.920000 0.00 0.00 0.00 143,792.001.000000

Base 18.920000 0.00 0.00 0.00 143,792.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHZ Local 20.022000 0.00 7.50 0.00 10,018.501.000000

Base 20.022000 0.00 7.50 0.00 10,018.50

689648103 Total

77.50 0.000.0018,900.000 Local 353,998.84

Base 0.00 77.50 0.00 353,998.84

COMMON STOCK690027206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OUTDOOR CHANNEL HOLDINGS INC

1,300.000 NHIH Local 7.276500 0.00 13.00 0.00 9,472.451.000000

Base 7.276500 0.00 13.00 0.00 9,472.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 5.582500 0.00 16.00 0.00 17,880.001.000000

Base 5.582500 0.00 16.00 0.00 17,880.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 6.740000 0.00 0.00 0.00 21,568.001.000000

Base 6.740000 0.00 0.00 0.00 21,568.00
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690027206 Total

29.00 0.000.007,700.000 Local 48,920.45

Base 0.00 29.00 0.00 48,920.45

COMMON STOCK USD1.690368105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OVERSEAS SHIPHOLDING GROUP

500.000 NHIH Local 14.287000 0.00 5.00 0.00 7,148.501.000000

Base 14.287000 0.00 5.00 0.00 7,148.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,900.000 NHIH Local 14.234700 0.00 19.00 0.00 27,064.931.000000

Base 14.234700 0.00 19.00 0.00 27,064.93

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 13.216200 0.00 30.50 0.00 80,649.321.000000

Base 13.216200 0.00 30.50 0.00 80,649.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 13.530000 0.00 0.00 0.00 82,533.001.000000

Base 13.530000 0.00 0.00 0.00 82,533.00

690368105 Total

54.50 0.000.0014,600.000 Local 197,395.75

Base 0.00 54.50 0.00 197,395.75

COMMON STOCK690370101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCOVERSTOCK.COM INC

1,100.000 NHIH Local 8.380000 0.00 11.00 0.00 9,229.001.000000

Base 8.380000 0.00 11.00 0.00 9,229.00

COMMON STOCK USD2.690732102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OWENS + MINOR INC

200.000 NHIH Local 29.760000 0.00 2.00 0.00 5,954.001.000000

Base 29.760000 0.00 2.00 0.00 5,954.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,500.000 NHIH Local 29.769400 0.00 55.00 0.00 163,786.701.000000

Base 29.769400 0.00 55.00 0.00 163,786.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 27.327600 0.00 13.50 0.00 73,798.021.000000

Base 27.327600 0.00 13.50 0.00 73,798.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 29.790000 0.00 0.00 0.00 80,433.001.000000

Base 29.790000 0.00 0.00 0.00 80,433.00

690732102 Total

70.50 0.000.0011,100.000 Local 323,971.72

Base 0.00 70.50 0.00 323,971.72

COMMON STOCK690742101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOWENS CORNING

2,200.000 NHDG Local 21.680000 0.00 0.00 0.00 47,696.001.000000

Base 21.680000 0.00 0.00 0.00 47,696.00

COMMON STOCK USD.01690768403 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOWENS ILLINOIS INC

2,900.000 NHDG Local 15.120000 0.00 0.00 0.00 43,848.001.000000

Base 15.120000 0.00 0.00 0.00 43,848.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 20.770000 0.00 0.00 0.00 31,155.001.000000

Base 20.770000 0.00 0.00 0.00 31,155.00

690768403 Total

0.00 0.000.004,400.000 Local 75,003.00

Base 0.00 0.00 0.00 75,003.00
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COMMON STOCK USD1.691497309 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OXFORD INDUSTRIES INC

400.000 NHIH Local 40.512500 0.00 4.00 0.00 16,209.001.000000

Base 40.512500 0.00 4.00 0.00 16,209.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 40.257600 0.00 7.00 0.00 28,187.321.000000

Base 40.257600 0.00 7.00 0.00 28,187.32

691497309 Total

11.00 0.000.001,100.000 Local 44,396.32

Base 0.00 11.00 0.00 44,396.32

COMMON STOCK USD.0169318J100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PC CONNECTION INC

600.000 NHIH Local 11.230000 0.00 6.00 0.00 6,744.001.000000

Base 11.230000 0.00 6.00 0.00 6,744.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 11.250000 0.00 2.00 0.00 2,252.001.000000

Base 11.250000 0.00 2.00 0.00 2,252.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 7.797800 0.00 10.00 0.00 15,605.601.000000

Base 7.797800 0.00 10.00 0.00 15,605.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 8.430000 0.00 0.00 0.00 16,860.001.000000

Base 8.430000 0.00 0.00 0.00 16,860.00

69318J100 Total

18.00 0.000.004,800.000 Local 41,461.60

Base 0.00 18.00 0.00 41,461.60
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COMMON STOCK693282105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PDF SOLUTIONS INC

1,400.000 NHIH Local 6.082900 0.00 14.00 0.00 8,530.061.000000

Base 6.082900 0.00 14.00 0.00 8,530.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 6.172100 0.00 7.00 0.00 4,327.471.000000

Base 6.172100 0.00 7.00 0.00 4,327.47

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,100.000 NHHZ Local 4.515200 0.00 31.50 0.00 9,513.421.000000

Base 4.515200 0.00 31.50 0.00 9,513.42

693282105 Total

52.50 0.000.004,200.000 Local 22,370.95

Base 0.00 52.50 0.00 22,370.95

COMMON STOCK USD.0169329Y104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PDL BIOPHARMA INC

3,433.000 NHIH Local 6.041800 0.00 34.33 0.00 20,775.831.000000

Base 6.041800 0.00 34.33 0.00 20,775.83

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,500.000 NHIH Local 6.046600 0.00 45.00 0.00 27,254.701.000000

Base 6.046600 0.00 45.00 0.00 27,254.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,567.000 NHIH Local 6.049300 0.00 45.67 0.00 27,672.821.000000

Base 6.049300 0.00 45.67 0.00 27,672.82

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 5.451200 0.00 28.00 0.00 30,554.721.000000

Base 5.451200 0.00 28.00 0.00 30,554.72
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHZ Local 5.700000 0.00 0.00 0.00 31,920.001.000000

Base 5.700000 0.00 0.00 0.00 31,920.00

69329Y104 Total

153.00 0.000.0023,700.000 Local 138,178.07

Base 0.00 153.00 0.00 138,178.07

COMMON STOCK NPV69331C108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHP G + E CORP

7,500.000 NHDG Local 42.310000 0.00 0.00 0.00 317,325.001.000000

Base 42.310000 0.00 0.00 0.00 317,325.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 40.660000 0.00 6.00 0.00 16,270.001.000000

Base 40.660000 0.00 6.00 0.00 16,270.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHIH Local 40.020000 0.00 0.00 0.00 140,070.001.000000

Base 40.020000 0.00 0.00 0.00 140,070.00

69331C108 Total

6.00 0.000.0011,400.000 Local 473,665.00

Base 0.00 6.00 0.00 473,665.00

COMMON STOCK USD.01693320202 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PHH CORP

3,400.000 NHIH Local 16.332500 0.00 34.00 0.00 55,564.501.000000

Base 16.332500 0.00 34.00 0.00 55,564.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 16.205000 0.00 2.00 0.00 3,243.001.000000

Base 16.205000 0.00 2.00 0.00 3,243.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 16.478200 0.00 14.00 0.00 23,083.481.000000

Base 16.478200 0.00 14.00 0.00 23,083.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,900.000 NHDG Local 14.078500 0.00 64.50 0.00 181,677.151.000000

Base 14.078500 0.00 64.50 0.00 181,677.15

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,900.000 NHHZ Local 16.380000 0.00 0.00 0.00 211,302.001.000000

Base 16.380000 0.00 0.00 0.00 211,302.00

693320202 Total

114.50 0.000.0030,800.000 Local 474,870.13

Base 0.00 114.50 0.00 474,870.13

COMMON STOCK69333Y108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PF CHANG S CHINA BISTRO INC

2,000.000 NHIH Local 32.012300 0.00 20.00 0.00 64,044.601.000000

Base 32.012300 0.00 20.00 0.00 64,044.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 26.815000 0.00 2.00 0.00 10,728.001.000000

Base 26.815000 0.00 2.00 0.00 10,728.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHZ Local 27.350000 0.00 0.00 0.00 10,940.001.000000

Base 27.350000 0.00 0.00 0.00 10,940.00

69333Y108 Total

22.00 0.000.002,800.000 Local 85,712.60

Base 0.00 22.00 0.00 85,712.60
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COMMON STOCK693366205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PICO HOLDINGS INC

300.000 NHIH Local 21.870000 0.00 3.00 0.00 6,564.001.000000

Base 21.870000 0.00 3.00 0.00 6,564.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 21.831700 0.00 3.00 0.00 6,552.511.000000

Base 21.831700 0.00 3.00 0.00 6,552.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 21.840100 0.00 14.00 0.00 30,590.141.000000

Base 21.840100 0.00 14.00 0.00 30,590.14

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDG Local 19.524300 0.00 25.00 0.00 97,646.501.000000

Base 19.524300 0.00 25.00 0.00 97,646.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHZ Local 21.110000 0.00 0.00 0.00 105,550.001.000000

Base 21.110000 0.00 0.00 0.00 105,550.00

693366205 Total

45.00 0.000.0012,000.000 Local 246,903.15

Base 0.00 45.00 0.00 246,903.15

COMMON STOCK USD.169336T205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PHI INC NON VOTING

900.000 NHIH Local 21.694900 0.00 9.00 0.00 19,534.411.000000

Base 21.694900 0.00 9.00 0.00 19,534.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

300.000 NHIH Local 21.503300 0.00 3.00 0.00 6,453.991.000000

Base 21.503300 0.00 3.00 0.00 6,453.99
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 18.081100 0.00 14.50 0.00 52,449.691.000000

Base 18.081100 0.00 14.50 0.00 52,449.69

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 20.610000 0.00 0.00 0.00 59,769.001.000000

Base 20.610000 0.00 0.00 0.00 59,769.00

69336T205 Total

26.50 0.000.007,000.000 Local 138,207.09

Base 0.00 26.50 0.00 138,207.09

COMMON STOCK693417107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PLX TECHNOLOGY INC

500.000 NHIH Local 3.346000 0.00 5.00 0.00 1,678.001.000000

Base 3.346000 0.00 5.00 0.00 1,678.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 3.325000 0.00 4.00 0.00 1,334.001.000000

Base 3.325000 0.00 4.00 0.00 1,334.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

3,100.000 NHIH Local 3.343900 0.00 31.00 0.00 10,397.091.000000

Base 3.343900 0.00 31.00 0.00 10,397.09

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,000.000 NHDG Local 2.966700 0.00 50.00 0.00 29,717.001.000000

Base 2.966700 0.00 50.00 0.00 29,717.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHZ Local 3.030000 0.00 0.00 0.00 30,300.001.000000

Base 3.030000 0.00 0.00 0.00 30,300.00
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693417107 Total

90.00 0.000.0024,000.000 Local 73,426.09

Base 0.00 90.00 0.00 73,426.09

COMMON STOCK69344F106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPMC   SIERRA INC

3,800.000 NHDG Local 5.980000 0.00 0.00 0.00 22,724.001.000000

Base 5.980000 0.00 0.00 0.00 22,724.00

COMMON STOCK USD1.69345P103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PMFG INC

100.000 NHIH Local 22.002500 0.00 1.00 0.00 2,201.251.000000

Base 22.002500 0.00 1.00 0.00 2,201.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 21.285000 0.00 3.00 0.00 6,388.501.000000

Base 21.285000 0.00 3.00 0.00 6,388.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 22.204200 0.00 5.00 0.00 11,107.101.000000

Base 22.204200 0.00 5.00 0.00 11,107.10

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 21.695700 0.00 7.00 0.00 15,193.991.000000

Base 21.695700 0.00 7.00 0.00 15,193.99

69345P103 Total

16.00 0.000.001,600.000 Local 34,890.84

Base 0.00 16.00 0.00 34,890.84

COMMON STOCK USD5.693475105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPNC FINANCIAL SERVICES GROUP

9,900.000 NHDG Local 48.190000 0.00 0.00 0.00 477,081.001.000000

Base 48.190000 0.00 0.00 0.00 477,081.00
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 51.880000 0.00 3.00 0.00 10,379.001.000000

Base 51.880000 0.00 3.00 0.00 10,379.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHIH Local 52.810000 0.00 0.00 0.00 242,926.001.000000

Base 52.810000 0.00 0.00 0.00 242,926.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 54.530000 0.00 3.00 0.00 10,909.001.000000

Base 54.530000 0.00 3.00 0.00 10,909.00

693475105 Total

6.00 0.000.0014,900.000 Local 741,295.00

Base 0.00 6.00 0.00 741,295.00

ADR693483109 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCPOSCO ADR

5,200.000 NHIL Local 79.582200 0.00 70.20 0.00 413,897.641.000000

Base 79.582200 0.00 70.20 0.00 413,897.64

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHIL Local 79.860000 0.00 0.00 0.00 487,146.001.000000

Base 79.860000 0.00 0.00 0.00 487,146.00

693483109 Total

70.20 0.000.0011,300.000 Local 901,043.64

Base 0.00 70.20 0.00 901,043.64

COMMON STOCK NPV69349H107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PNM RESOURCES INC

6,600.000 NHIH Local 18.377100 0.00 66.00 0.00 121,354.861.000000

Base 18.377100 0.00 66.00 0.00 121,354.86
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 18.366400 0.00 11.00 0.00 20,214.041.000000

Base 18.366400 0.00 11.00 0.00 20,214.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,600.000 NHDG Local 16.040500 0.00 98.00 0.00 314,491.801.000000

Base 16.040500 0.00 98.00 0.00 314,491.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,600.000 NHHZ Local 17.150000 0.00 0.00 0.00 336,140.001.000000

Base 17.150000 0.00 0.00 0.00 336,140.00

69349H107 Total

175.00 0.000.0046,900.000 Local 792,200.70

Base 0.00 175.00 0.00 792,200.70

COMMON STOCK693506107 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.PPG INDUSTRIES INC

100.000 NHEU Local 87.910000 0.00 1.50 0.00 8,792.501.000000

Base 87.910000 0.00 1.50 0.00 8,792.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 87.290000 0.00 0.00 0.00 113,477.001.000000

Base 87.290000 0.00 0.00 0.00 113,477.00

693506107 Total

1.50 0.000.001,400.000 Local 122,269.50

Base 0.00 1.50 0.00 122,269.50

COMMON STOCK USD.0169351T106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPPL CORPORATION

10,800.000 NHDG Local 28.540000 0.00 0.00 0.00 308,232.001.000000

Base 28.540000 0.00 0.00 0.00 308,232.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHIH Local 29.860000 0.00 0.00 0.00 149,300.001.000000

Base 29.860000 0.00 0.00 0.00 149,300.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 28.586300 0.00 6.00 0.00 11,440.521.000000

Base 28.586300 0.00 6.00 0.00 11,440.52

69351T106 Total

6.00 0.000.0016,200.000 Local 468,972.52

Base 0.00 6.00 0.00 468,972.52

COMMON STOCK USD.0169357C503 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRGX GLOBAL INC

1,700.000 NHIH Local 5.482100 0.00 17.00 0.00 9,336.571.000000

Base 5.482100 0.00 17.00 0.00 9,336.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 5.480000 0.00 1.00 0.00 549.001.000000

Base 5.480000 0.00 1.00 0.00 549.00

69357C503 Total

18.00 0.000.001,800.000 Local 9,885.57

Base 0.00 18.00 0.00 9,885.57

REIT USD.0169360J107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PS BUSINESS PARKS INC/CA

100.000 NHIH Local 52.700000 0.00 1.00 0.00 5,271.001.000000

Base 52.700000 0.00 1.00 0.00 5,271.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 52.700000 0.00 1.00 0.00 5,271.001.000000

Base 52.700000 0.00 1.00 0.00 5,271.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 53.087900 0.00 15.00 0.00 79,646.851.000000

Base 53.087900 0.00 15.00 0.00 79,646.85

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 46.773300 0.00 16.50 0.00 154,368.391.000000

Base 46.773300 0.00 16.50 0.00 154,368.39

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 47.500000 0.00 0.00 0.00 156,750.001.000000

Base 47.500000 0.00 0.00 0.00 156,750.00

69360J107 Total

33.50 0.000.008,300.000 Local 401,307.24

Base 0.00 33.50 0.00 401,307.24

COMMON STOCK USD1.693656100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPVH CORP

900.000 NHDG Local 58.240000 0.00 0.00 0.00 52,416.001.000000

Base 58.240000 0.00 0.00 0.00 52,416.00

COMMON STOCK USD.0169366A100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCPSS WORLD MEDICAL INC

100.000 NHIH Local 23.360000 0.00 1.00 0.00 2,337.001.000000

Base 23.360000 0.00 1.00 0.00 2,337.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,800.000 NHIH Local 23.290000 0.00 48.00 0.00 111,840.001.000000

Base 23.290000 0.00 48.00 0.00 111,840.00

69366A100 Total

49.00 0.000.004,900.000 Local 114,177.00

Base 0.00 49.00 0.00 114,177.00
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COMMON STOCK USD1.693718108 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPACCAR INC

2,720.000 NHDM Local 39.453800 0.00 40.80 0.00 107,355.141.000000

Base 39.453800 0.00 40.80 0.00 107,355.14

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHIH Local 41.300000 0.00 0.00 0.00 144,550.001.000000

Base 41.300000 0.00 0.00 0.00 144,550.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,680.000 NHDM Local 40.594900 0.00 25.20 0.00 68,224.631.000000

Base 40.594900 0.00 25.20 0.00 68,224.63

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 36.075000 0.00 6.00 0.00 14,436.001.000000

Base 36.075000 0.00 6.00 0.00 14,436.00

693718108 Total

72.00 0.000.008,300.000 Local 334,565.77

Base 0.00 72.00 0.00 334,565.77

COMMON STOCK USD.0169373H106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PACER INTERNATIONAL INC

1,100.000 NHIH Local 4.639600 0.00 11.00 0.00 5,114.561.000000

Base 4.639600 0.00 11.00 0.00 5,114.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 4.755800 0.00 20.00 0.00 9,531.601.000000

Base 4.755800 0.00 20.00 0.00 9,531.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 3.425500 0.00 35.00 0.00 24,013.501.000000

Base 3.425500 0.00 35.00 0.00 24,013.50
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 3.950000 0.00 0.00 0.00 27,650.001.000000

Base 3.950000 0.00 0.00 0.00 27,650.00

69373H106 Total

66.00 0.000.0017,100.000 Local 66,309.66

Base 0.00 66.00 0.00 66,309.66

COMMON STOCK69404D108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPACIFIC BIOSCIENCES OF CALIF

3,100.000 NHIH Local 3.322000 0.00 31.00 0.00 10,329.201.000000

Base 3.322000 0.00 31.00 0.00 10,329.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 2.787800 0.00 30.50 0.00 17,036.081.000000

Base 2.787800 0.00 30.50 0.00 17,036.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 3.320000 0.00 0.00 0.00 20,252.001.000000

Base 3.320000 0.00 0.00 0.00 20,252.00

69404D108 Total

61.50 0.000.0015,300.000 Local 47,617.28

Base 0.00 61.50 0.00 47,617.28

COMMON STOCK NPV69404P200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PACIFIC CAPITAL BANCORP

400.000 NHIH Local 25.680000 0.00 4.00 0.00 10,276.001.000000

Base 25.680000 0.00 4.00 0.00 10,276.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 24.428800 0.00 4.00 0.00 19,547.041.000000

Base 24.428800 0.00 4.00 0.00 19,547.04
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 24.930000 0.00 0.00 0.00 19,944.001.000000

Base 24.930000 0.00 0.00 0.00 19,944.00

69404P200 Total

8.00 0.000.002,000.000 Local 49,767.04

Base 0.00 8.00 0.00 49,767.04

COMMON STOCK NPV69412V108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PACIFIC CONTINENTAL CORP

100.000 NHIH Local 8.920000 0.00 1.00 0.00 893.001.000000

Base 8.920000 0.00 1.00 0.00 893.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 9.035000 0.00 16.00 0.00 14,472.001.000000

Base 9.035000 0.00 16.00 0.00 14,472.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 6.861500 0.00 20.00 0.00 27,466.001.000000

Base 6.861500 0.00 20.00 0.00 27,466.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 7.730000 0.00 0.00 0.00 30,920.001.000000

Base 7.730000 0.00 0.00 0.00 30,920.00

69412V108 Total

37.00 0.000.009,700.000 Local 73,751.00

Base 0.00 37.00 0.00 73,751.00

COMMON STOCK USD.01694873100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCPACIFIC SUNWEAR OF CALIF

4,400.000 NHIH Local 1.355000 0.00 44.00 0.00 6,006.001.000000

Base 1.355000 0.00 44.00 0.00 6,006.00



Prepared by State StreetPage 1459

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,700.000 NHDG Local 1.155700 0.00 53.50 0.00 12,419.491.000000

Base 1.155700 0.00 53.50 0.00 12,419.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,700.000 NHHZ Local 1.210000 0.00 0.00 0.00 12,947.001.000000

Base 1.210000 0.00 0.00 0.00 12,947.00

694873100 Total

97.50 0.000.0025,800.000 Local 31,372.49

Base 0.00 97.50 0.00 31,372.49

COMMON STOCK695127100 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEPACIRA PHARMACEUTICALS INC

800.000 NHIH Local 8.077600 0.00 0.00 0.00 6,462.081.000000

Base 8.077600 0.00 0.00 0.00 6,462.08

COMMON STOCK NPV695263103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PACWEST BANCORP

500.000 NHIH Local 18.289000 0.00 5.00 0.00 9,149.501.000000

Base 18.289000 0.00 5.00 0.00 9,149.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 18.446200 0.00 22.00 0.00 40,603.641.000000

Base 18.446200 0.00 22.00 0.00 40,603.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 13.261700 0.00 33.50 0.00 88,886.891.000000

Base 13.261700 0.00 33.50 0.00 88,886.89

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 15.080000 0.00 0.00 0.00 101,036.001.000000

Base 15.080000 0.00 0.00 0.00 101,036.00
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24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHZ Local 17.945600 0.00 9.00 0.00 10,776.361.000000

Base 17.945600 0.00 9.00 0.00 10,776.36

695263103 Total

69.50 0.000.0016,700.000 Local 250,452.39

Base 0.00 69.50 0.00 250,452.39

COMMON STOCK USD.01695459107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PAETEC HOLDING CORP

3,400.000 NHIH Local 5.345300 0.00 34.00 0.00 18,208.021.000000

Base 5.345300 0.00 34.00 0.00 18,208.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,400.000 NHIH Local 5.345000 0.00 14.00 0.00 7,497.001.000000

Base 5.345000 0.00 14.00 0.00 7,497.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,400.000 NHIH Local 5.389000 0.00 64.00 0.00 34,553.601.000000

Base 5.389000 0.00 64.00 0.00 34,553.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,400.000 NHDG Local 4.986500 0.00 42.00 0.00 41,928.601.000000

Base 4.986500 0.00 42.00 0.00 41,928.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,400.000 NHHZ Local 5.380000 0.00 0.00 0.00 45,192.001.000000

Base 5.380000 0.00 0.00 0.00 45,192.00

695459107 Total

154.00 0.000.0028,000.000 Local 147,379.22

Base 0.00 154.00 0.00 147,379.22
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COMMON STOCK69562K100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PAIN THERAPEUTICS INC

2,000.000 NHIH Local 4.278500 0.00 20.00 0.00 8,577.001.000000

Base 4.278500 0.00 20.00 0.00 8,577.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 4.265000 0.00 13.00 0.00 5,557.501.000000

Base 4.265000 0.00 13.00 0.00 5,557.50

69562K100 Total

33.00 0.000.003,300.000 Local 14,134.50

Base 0.00 33.00 0.00 14,134.50

COMMON STOCK USD.1696429307 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPALL CORP

1,200.000 NHIH Local 52.710000 0.00 0.00 0.00 63,252.001.000000

Base 52.710000 0.00 0.00 0.00 63,252.00

COMMON STOCK USD.01697529303 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PALOMAR MEDICAL TECHNOLOGIES

1,200.000 NHIH Local 8.273100 0.00 12.00 0.00 9,939.721.000000

Base 8.273100 0.00 12.00 0.00 9,939.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 8.300000 0.00 5.00 0.00 4,155.001.000000

Base 8.300000 0.00 5.00 0.00 4,155.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 8.040400 0.00 21.00 0.00 33,790.681.000000

Base 8.040400 0.00 21.00 0.00 33,790.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHZ Local 8.230000 0.00 0.00 0.00 34,566.001.000000

Base 8.230000 0.00 0.00 0.00 34,566.00
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697529303 Total

38.00 0.000.0010,100.000 Local 82,451.40

Base 0.00 38.00 0.00 82,451.40

COMMON STOCK698477106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PANHANDLE OIL AND GAS INC A

600.000 NHIH Local 34.705000 0.00 6.00 0.00 20,829.001.000000

Base 34.705000 0.00 6.00 0.00 20,829.00

COMMON STOCK USD.01698657103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PANTRY INC

500.000 NHIH Local 13.079000 0.00 5.00 0.00 6,544.501.000000

Base 13.079000 0.00 5.00 0.00 6,544.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 13.146700 0.00 3.00 0.00 3,947.011.000000

Base 13.146700 0.00 3.00 0.00 3,947.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 13.261000 0.00 13.00 0.00 17,252.301.000000

Base 13.261000 0.00 13.00 0.00 17,252.30

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 12.378800 0.00 24.50 0.00 60,680.621.000000

Base 12.378800 0.00 24.50 0.00 60,680.62

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 12.650000 0.00 0.00 0.00 61,985.001.000000

Base 12.650000 0.00 0.00 0.00 61,985.00

698657103 Total

45.50 0.000.0011,900.000 Local 150,409.43

Base 0.00 45.50 0.00 150,409.43
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COMMON STOCK USD.01698813102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PAPA JOHN S INTL INC

1,800.000 NHIH Local 35.806900 0.00 18.00 0.00 64,470.421.000000

Base 35.806900 0.00 18.00 0.00 64,470.42

COMMON STOCK USD.0169888P106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PAR PHARMACEUTICAL COS INC

100.000 NHIH Local 28.110000 0.00 1.00 0.00 2,812.001.000000

Base 28.110000 0.00 1.00 0.00 2,812.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 27.990000 0.00 1.00 0.00 2,800.001.000000

Base 27.990000 0.00 1.00 0.00 2,800.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 28.309900 0.00 30.00 0.00 84,959.701.000000

Base 28.309900 0.00 30.00 0.00 84,959.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 26.349500 0.00 13.00 0.00 68,521.701.000000

Base 26.349500 0.00 13.00 0.00 68,521.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 29.730000 0.00 0.00 0.00 77,298.001.000000

Base 29.730000 0.00 0.00 0.00 77,298.00

69888P106 Total

45.00 0.000.008,400.000 Local 236,391.40

Base 0.00 45.00 0.00 236,391.40

COMMON STOCK USD.01699173209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PARAMETRIC TECHNOLOGY CORP

200.000 NHIH Local 20.975000 0.00 2.00 0.00 4,197.001.000000

Base 20.975000 0.00 2.00 0.00 4,197.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,700.000 NHIH Local 20.940800 0.00 37.00 0.00 77,517.961.000000

Base 20.940800 0.00 37.00 0.00 77,517.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,700.000 NHIH Local 20.939900 0.00 67.00 0.00 140,364.331.000000

Base 20.939900 0.00 67.00 0.00 140,364.33

23 Nov 2011 29 Nov 2011 USD/DTC 0.02LIQUIDNETINC

1,810.000 NHDU Local 19.169300 0.00 36.20 0.00 34,732.631.000000

Base 19.169300 0.00 36.20 0.00 34,732.63

23 Nov 2011 29 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

15,720.000 NHDU Local 19.108200 0.00 78.60 0.00 300,459.501.000000

Base 19.108200 0.00 78.60 0.00 300,459.50

699173209 Total

220.80 0.000.0028,130.000 Local 557,271.42

Base 0.00 220.80 0.00 557,271.42

COMMON STOCK69924P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PARAMOUNT GOLD AND SILVER

900.000 NHIH Local 2.754200 0.00 9.00 0.00 2,487.781.000000

Base 2.754200 0.00 9.00 0.00 2,487.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 2.758300 0.00 12.00 0.00 3,321.961.000000

Base 2.758300 0.00 12.00 0.00 3,321.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

8,400.000 NHIH Local 2.756400 0.00 84.00 0.00 23,237.761.000000

Base 2.756400 0.00 84.00 0.00 23,237.76
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69924P102 Total

105.00 0.000.0010,500.000 Local 29,047.50

Base 0.00 105.00 0.00 29,047.50

COMMON STOCK USD.01699462107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PAREXEL INTERNATIONAL CORP

3,500.000 NHIH Local 20.428400 0.00 35.00 0.00 71,534.401.000000

Base 20.428400 0.00 35.00 0.00 71,534.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 20.460000 0.00 5.00 0.00 10,235.001.000000

Base 20.460000 0.00 5.00 0.00 10,235.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 20.497500 0.00 12.00 0.00 24,609.001.000000

Base 20.497500 0.00 12.00 0.00 24,609.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 18.512200 0.00 6.50 0.00 24,072.361.000000

Base 18.512200 0.00 6.50 0.00 24,072.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 20.830000 0.00 0.00 0.00 27,079.001.000000

Base 20.830000 0.00 0.00 0.00 27,079.00

699462107 Total

58.50 0.000.007,800.000 Local 157,529.76

Base 0.00 58.50 0.00 157,529.76

COMMON STOCK USD.1700416209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PARK ELECTROCHEMICAL CORP

700.000 NHIH Local 27.568200 0.00 7.00 0.00 19,304.741.000000

Base 27.568200 0.00 7.00 0.00 19,304.74
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,200.000 NHIH Local 27.514600 0.00 12.00 0.00 33,029.521.000000

Base 27.514600 0.00 12.00 0.00 33,029.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 20.684300 0.00 23.00 0.00 95,170.781.000000

Base 20.684300 0.00 23.00 0.00 95,170.78

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 23.510000 0.00 0.00 0.00 108,146.001.000000

Base 23.510000 0.00 0.00 0.00 108,146.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 27.083700 0.00 6.00 0.00 10,839.481.000000

Base 27.083700 0.00 6.00 0.00 10,839.48

700416209 Total

48.00 0.000.0011,500.000 Local 266,490.52

Base 0.00 48.00 0.00 266,490.52

COMMON STOCK NPV700658107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PARK NATIONAL CORP

1,200.000 NHIH Local 58.940000 0.00 12.00 0.00 70,740.001.000000

Base 58.940000 0.00 12.00 0.00 70,740.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 51.046900 0.00 14.50 0.00 148,050.511.000000

Base 51.046900 0.00 14.50 0.00 148,050.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 55.310000 0.00 0.00 0.00 160,399.001.000000

Base 55.310000 0.00 0.00 0.00 160,399.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 61.430000 0.00 3.00 0.00 12,289.001.000000

Base 61.430000 0.00 3.00 0.00 12,289.00

700658107 Total

29.50 0.000.007,200.000 Local 391,478.51

Base 0.00 29.50 0.00 391,478.51

COMMON STOCK USD1.700666100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPARK OHIO HOLDINGS CORP

700.000 NHIH Local 19.797100 0.00 7.00 0.00 13,864.971.000000

Base 19.797100 0.00 7.00 0.00 13,864.97

COMMON STOCK USD.0170086Y105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PARK STERLING CORP

100.000 NHIH Local 3.935000 0.00 1.00 0.00 394.501.000000

Base 3.935000 0.00 1.00 0.00 394.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 4.019600 0.00 28.00 0.00 11,282.881.000000

Base 4.019600 0.00 28.00 0.00 11,282.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,400.000 NHDG Local 3.312900 0.00 32.00 0.00 21,234.561.000000

Base 3.312900 0.00 32.00 0.00 21,234.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHHZ Local 3.690000 0.00 0.00 0.00 23,616.001.000000

Base 3.690000 0.00 0.00 0.00 23,616.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHZ Local 3.708700 0.00 22.50 0.00 5,585.551.000000

Base 3.708700 0.00 22.50 0.00 5,585.55
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70086Y105 Total

83.50 0.000.0017,200.000 Local 62,113.49

Base 0.00 83.50 0.00 62,113.49

COMMON STOCK701081101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPARKER DRILLING CO

10,400.000 NHIH Local 6.698700 0.00 104.00 0.00 69,770.481.000000

Base 6.698700 0.00 104.00 0.00 69,770.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

26,300.000 NHDG Local 3.798800 0.00 131.50 0.00 100,039.941.000000

Base 3.798800 0.00 131.50 0.00 100,039.94

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,300.000 NHHZ Local 4.810000 0.00 0.00 0.00 126,503.001.000000

Base 4.810000 0.00 0.00 0.00 126,503.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 6.936900 0.00 12.00 0.00 5,561.521.000000

Base 6.936900 0.00 12.00 0.00 5,561.52

701081101 Total

247.50 0.000.0063,800.000 Local 301,874.94

Base 0.00 247.50 0.00 301,874.94

COMMON STOCK USD.5701094104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPARKER HANNIFIN CORP

1,700.000 NHDG Local 63.130000 0.00 0.00 0.00 107,321.001.000000

Base 63.130000 0.00 0.00 0.00 107,321.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 84.200000 0.00 0.00 0.00 117,880.001.000000

Base 84.200000 0.00 0.00 0.00 117,880.00
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701094104 Total

0.00 0.000.003,100.000 Local 225,201.00

Base 0.00 0.00 0.00 225,201.00

REIT USD.00170159Q104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PARKWAY PROPERTIES INC

100.000 NHIH Local 11.465000 0.00 1.00 0.00 1,147.501.000000

Base 11.465000 0.00 1.00 0.00 1,147.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 11.425000 0.00 1.00 0.00 1,143.501.000000

Base 11.425000 0.00 1.00 0.00 1,143.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 11.540700 0.00 18.00 0.00 20,791.261.000000

Base 11.540700 0.00 18.00 0.00 20,791.26

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 10.116700 0.00 24.00 0.00 48,584.161.000000

Base 10.116700 0.00 24.00 0.00 48,584.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 11.300000 0.00 0.00 0.00 54,240.001.000000

Base 11.300000 0.00 0.00 0.00 54,240.00

70159Q104 Total

44.00 0.000.0011,600.000 Local 125,906.42

Base 0.00 44.00 0.00 125,906.42

COMMON STOCK USD.0170336T104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPATRIOT COAL CORP

8,100.000 NHIH Local 10.582100 0.00 81.00 0.00 85,796.011.000000

Base 10.582100 0.00 81.00 0.00 85,796.01
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 7.785700 0.00 7.00 0.00 10,906.981.000000

Base 7.785700 0.00 7.00 0.00 10,906.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 9.860000 0.00 0.00 0.00 13,804.001.000000

Base 9.860000 0.00 0.00 0.00 13,804.00

70336T104 Total

88.00 0.000.0010,900.000 Local 110,506.99

Base 0.00 88.00 0.00 110,506.99

COMMON STOCK USD.170337B102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PATRIOT TRANSPORTATION HLDG

600.000 NHIH Local 23.052200 0.00 6.00 0.00 13,837.321.000000

Base 23.052200 0.00 6.00 0.00 13,837.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 20.631800 0.00 6.50 0.00 26,827.841.000000

Base 20.631800 0.00 6.50 0.00 26,827.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 20.970000 0.00 0.00 0.00 27,261.001.000000

Base 20.970000 0.00 0.00 0.00 27,261.00

70337B102 Total

12.50 0.000.003,200.000 Local 67,926.16

Base 0.00 12.50 0.00 67,926.16

COMMON STOCK USD.01703395103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPATTERSON COS INC

1,100.000 NHDG Local 28.630000 0.00 0.00 0.00 31,493.001.000000

Base 28.630000 0.00 0.00 0.00 31,493.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHIH Local 29.930000 0.00 0.00 0.00 23,944.001.000000

Base 29.930000 0.00 0.00 0.00 23,944.00

703395103 Total

0.00 0.000.001,900.000 Local 55,437.00

Base 0.00 0.00 0.00 55,437.00

COMMON STOCK USD.01703481101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPATTERSON UTI ENERGY INC

2,500.000 NHDG Local 17.340000 0.00 0.00 0.00 43,350.001.000000

Base 17.340000 0.00 0.00 0.00 43,350.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHEU Local 21.307500 0.00 12.00 0.00 17,058.001.000000

Base 21.307500 0.00 12.00 0.00 17,058.00

703481101 Total

12.00 0.000.003,300.000 Local 60,408.00

Base 0.00 12.00 0.00 60,408.00

COMMON STOCK USD.01704326107 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPAYCHEX INC

2,800.000 NHIH Local 29.120000 0.00 0.00 0.00 81,536.001.000000

Base 29.120000 0.00 0.00 0.00 81,536.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

3,800.000 NHEY Local 29.122300 0.00 76.00 0.00 110,740.741.000000

Base 29.122300 0.00 76.00 0.00 110,740.74

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 29.726300 0.00 6.00 0.00 11,896.521.000000

Base 29.726300 0.00 6.00 0.00 11,896.52
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704326107 Total

82.00 0.000.007,000.000 Local 204,173.26

Base 0.00 82.00 0.00 204,173.26

COMMON STOCK USD.01704549104 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSPEABODY ENERGY CORP

2,450.000 NHDM Local 38.174500 0.00 36.75 0.00 93,564.281.000000

Base 38.174500 0.00 36.75 0.00 93,564.28

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHEU Local 43.040000 0.00 7.50 0.00 21,527.501.000000

Base 43.040000 0.00 7.50 0.00 21,527.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 39.840000 0.00 0.00 0.00 111,552.001.000000

Base 39.840000 0.00 0.00 0.00 111,552.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,360.000 NHDM Local 38.751700 0.00 20.40 0.00 52,722.711.000000

Base 38.751700 0.00 20.40 0.00 52,722.71

704549104 Total

64.65 0.000.007,110.000 Local 279,366.49

Base 0.00 64.65 0.00 279,366.49

REIT USD.0170509V100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PEBBLEBROOK HOTEL TRUST

1,200.000 NHIH Local 18.763100 0.00 12.00 0.00 22,527.721.000000

Base 18.763100 0.00 12.00 0.00 22,527.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 18.720000 0.00 2.00 0.00 3,746.001.000000

Base 18.720000 0.00 2.00 0.00 3,746.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 18.804200 0.00 31.00 0.00 58,324.021.000000

Base 18.804200 0.00 31.00 0.00 58,324.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,452.000 NHDG Local 14.447600 0.00 57.26 0.00 165,511.181.000000

Base 14.447600 0.00 57.26 0.00 165,511.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,452.000 NHHZ Local 15.260000 0.00 0.00 0.00 174,757.521.000000

Base 15.260000 0.00 0.00 0.00 174,757.52

70509V100 Total

102.26 0.000.0027,404.000 Local 424,866.44

Base 0.00 102.26 0.00 424,866.44

COMMON STOCK NPV705560100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PEETS COFFEE + TEA INC

400.000 NHIH Local 57.072500 0.00 4.00 0.00 22,833.001.000000

Base 57.072500 0.00 4.00 0.00 22,833.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 56.908600 0.00 7.00 0.00 39,843.021.000000

Base 56.908600 0.00 7.00 0.00 39,843.02

705560100 Total

11.00 0.000.001,100.000 Local 62,676.02

Base 0.00 11.00 0.00 62,676.02

COMMON STOCK USD.01705573103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PEGASYSTEMS INC

400.000 NHIH Local 29.088800 0.00 4.00 0.00 11,639.521.000000

Base 29.088800 0.00 4.00 0.00 11,639.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 28.972500 0.00 2.00 0.00 5,796.501.000000

Base 28.972500 0.00 2.00 0.00 5,796.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 29.326700 0.00 9.00 0.00 26,403.031.000000

Base 29.326700 0.00 9.00 0.00 26,403.03

705573103 Total

15.00 0.000.001,500.000 Local 43,839.05

Base 0.00 15.00 0.00 43,839.05

COMMON STOCK USD.0170686R104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PENDRELL CORP

6,600.000 NHIH Local 2.598300 0.00 66.00 0.00 17,214.781.000000

Base 2.598300 0.00 66.00 0.00 17,214.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 2.597500 0.00 24.00 0.00 6,258.001.000000

Base 2.597500 0.00 24.00 0.00 6,258.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

4,500.000 NHIH Local 2.613900 0.00 45.00 0.00 11,807.551.000000

Base 2.613900 0.00 45.00 0.00 11,807.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,400.000 NHDG Local 2.255500 0.00 62.00 0.00 28,030.201.000000

Base 2.255500 0.00 62.00 0.00 28,030.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,400.000 NHHZ Local 2.400000 0.00 0.00 0.00 29,760.001.000000

Base 2.400000 0.00 0.00 0.00 29,760.00
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70686R104 Total

197.00 0.000.0038,300.000 Local 93,070.53

Base 0.00 197.00 0.00 93,070.53

COMMON STOCK USD.01707569109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENN NATIONAL GAMING INC

1,500.000 NHDG Local 33.290000 0.00 0.00 0.00 49,935.001.000000

Base 33.290000 0.00 0.00 0.00 49,935.00

COMMON STOCK USD.01707882106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPENN VIRGINIA CORP

4,100.000 NHIH Local 5.729500 0.00 41.00 0.00 23,531.951.000000

Base 5.729500 0.00 41.00 0.00 23,531.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,500.000 NHDG Local 4.741100 0.00 52.50 0.00 49,834.051.000000

Base 4.741100 0.00 52.50 0.00 49,834.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,500.000 NHHZ Local 5.690000 0.00 0.00 0.00 59,745.001.000000

Base 5.690000 0.00 0.00 0.00 59,745.00

707882106 Total

93.50 0.000.0025,100.000 Local 133,111.00

Base 0.00 93.50 0.00 133,111.00

COMMON STOCK708062104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PENNANTPARK INVESTMENT CORP

4,100.000 NHIH Local 10.331400 0.00 41.00 0.00 42,399.741.000000

Base 10.331400 0.00 41.00 0.00 42,399.74

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,300.000 NHDG Local 8.449800 0.00 51.50 0.00 87,084.441.000000

Base 8.449800 0.00 51.50 0.00 87,084.44
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHZ Local 9.630000 0.00 0.00 0.00 99,189.001.000000

Base 9.630000 0.00 0.00 0.00 99,189.00

03 Oct 2011 11 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

199.535 NHHZ Local 8.951061 0.00 0.00 0.00 1,786.051.000000

Base 8.951061 0.00 0.00 0.00 1,786.05

708062104 Total

92.50 0.000.0024,899.535 Local 230,459.23

Base 0.00 92.50 0.00 230,459.23

COMMON STOCK USD.5708160106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJ.C. PENNEY CO INC

2,900.000 NHDG Local 26.780000 0.00 0.00 0.00 77,662.001.000000

Base 26.780000 0.00 0.00 0.00 77,662.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 32.980000 0.00 0.00 0.00 42,874.001.000000

Base 32.980000 0.00 0.00 0.00 42,874.00

708160106 Total

0.00 0.000.004,200.000 Local 120,536.00

Base 0.00 0.00 0.00 120,536.00

COMMON STOCK USD1.708254206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PENNICHUCK CORP

300.000 NHIH Local 28.605000 0.00 3.00 0.00 8,584.501.000000

Base 28.605000 0.00 3.00 0.00 8,584.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 28.630000 0.00 1.00 0.00 2,864.001.000000

Base 28.630000 0.00 1.00 0.00 2,864.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 28.314000 0.00 2.50 0.00 14,159.501.000000

Base 28.314000 0.00 2.50 0.00 14,159.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHZ Local 28.350000 0.00 0.00 0.00 14,175.001.000000

Base 28.350000 0.00 0.00 0.00 14,175.00

708254206 Total

6.50 0.000.001,400.000 Local 39,783.00

Base 0.00 6.50 0.00 39,783.00

COMMON STOCK708430103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PENNS WOODS BANCORP INC

300.000 NHIH Local 37.433300 0.00 3.00 0.00 11,232.991.000000

Base 37.433300 0.00 3.00 0.00 11,232.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 33.171200 0.00 4.00 0.00 26,540.961.000000

Base 33.171200 0.00 4.00 0.00 26,540.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 36.930000 0.00 0.00 0.00 29,544.001.000000

Base 36.930000 0.00 0.00 0.00 29,544.00

708430103 Total

7.00 0.000.001,900.000 Local 67,317.95

Base 0.00 7.00 0.00 67,317.95

REIT USD1.709102107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PENN REAL ESTATE INVEST TST

2,400.000 NHIH Local 9.172100 0.00 24.00 0.00 22,037.041.000000

Base 9.172100 0.00 24.00 0.00 22,037.04
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 9.145000 0.00 1.00 0.00 915.501.000000

Base 9.145000 0.00 1.00 0.00 915.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 9.195700 0.00 25.00 0.00 23,014.251.000000

Base 9.195700 0.00 25.00 0.00 23,014.25

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,500.000 NHDG Local 6.719300 0.00 62.50 0.00 84,053.751.000000

Base 6.719300 0.00 62.50 0.00 84,053.75

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,500.000 NHHZ Local 7.630000 0.00 0.00 0.00 95,375.001.000000

Base 7.630000 0.00 0.00 0.00 95,375.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHZ Local 10.188000 0.00 15.00 0.00 10,203.001.000000

Base 10.188000 0.00 15.00 0.00 10,203.00

709102107 Total

127.50 0.000.0031,000.000 Local 235,598.54

Base 0.00 127.50 0.00 235,598.54

REIT USD.0170931T103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PENNYMAC MORTGAGE INVESTMENT

90.000 NHIH Local 16.670000 0.00 0.90 0.00 1,501.201.000000

Base 16.670000 0.00 0.90 0.00 1,501.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 16.680000 0.00 8.00 0.00 13,352.001.000000

Base 16.680000 0.00 8.00 0.00 13,352.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,610.000 NHIH Local 16.730000 0.00 16.10 0.00 26,951.401.000000

Base 16.730000 0.00 16.10 0.00 26,951.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 14.743100 0.00 31.00 0.00 91,438.221.000000

Base 14.743100 0.00 31.00 0.00 91,438.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 15.680000 0.00 0.00 0.00 97,216.001.000000

Base 15.680000 0.00 0.00 0.00 97,216.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 16.770000 0.00 9.00 0.00 10,071.001.000000

Base 16.770000 0.00 9.00 0.00 10,071.00

70931T103 Total

65.00 0.000.0015,500.000 Local 240,529.82

Base 0.00 65.00 0.00 240,529.82

COMMON STOCK70959W103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PENSKE AUTOMOTIVE GROUP INC

242.000 NHIH Local 20.580207 0.00 2.42 0.00 4,982.831.000000

Base 20.580207 0.00 2.42 0.00 4,982.83

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 20.570000 0.00 1.00 0.00 2,058.001.000000

Base 20.570000 0.00 1.00 0.00 2,058.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,658.000 NHIH Local 20.720500 0.00 36.58 0.00 75,832.171.000000

Base 20.720500 0.00 36.58 0.00 75,832.17
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,300.000 NHDG Local 16.114100 0.00 51.50 0.00 166,026.731.000000

Base 16.114100 0.00 51.50 0.00 166,026.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHZ Local 18.490000 0.00 0.00 0.00 190,447.001.000000

Base 18.490000 0.00 0.00 0.00 190,447.00

70959W103 Total

91.50 0.000.0024,600.000 Local 439,346.73

Base 0.00 91.50 0.00 439,346.73

COMMON STOCK709631105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENTAIR INC

1,800.000 NHDG Local 32.010000 0.00 0.00 0.00 57,618.001.000000

Base 32.010000 0.00 0.00 0.00 57,618.00

COMMON STOCK NPV709789101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PEOPLES BANCORP INC

700.000 NHIH Local 13.425400 0.00 7.00 0.00 9,404.781.000000

Base 13.425400 0.00 7.00 0.00 9,404.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

200.000 NHIH Local 13.575000 0.00 2.00 0.00 2,717.001.000000

Base 13.575000 0.00 2.00 0.00 2,717.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 10.553900 0.00 11.50 0.00 24,285.471.000000

Base 10.553900 0.00 11.50 0.00 24,285.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 11.960000 0.00 0.00 0.00 27,508.001.000000

Base 11.960000 0.00 0.00 0.00 27,508.00
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709789101 Total

20.50 0.000.005,500.000 Local 63,915.25

Base 0.00 20.50 0.00 63,915.25

COMMON STOCK USD.01712704105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEOPLE S UNITED FINANCIAL

5,600.000 NHDG Local 11.400000 0.00 0.00 0.00 63,840.001.000000

Base 11.400000 0.00 0.00 0.00 63,840.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHIH Local 12.510000 0.00 0.00 0.00 41,283.001.000000

Base 12.510000 0.00 0.00 0.00 41,283.00

712704105 Total

0.00 0.000.008,900.000 Local 105,123.00

Base 0.00 0.00 0.00 105,123.00

COMMON STOCK USD1.713278109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PEP BOYS MANNY MOE + JACK

300.000 NHIH Local 11.663300 0.00 3.00 0.00 3,501.991.000000

Base 11.663300 0.00 3.00 0.00 3,501.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 11.580000 0.00 1.00 0.00 1,159.001.000000

Base 11.580000 0.00 1.00 0.00 1,159.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,300.000 NHIH Local 11.621500 0.00 43.00 0.00 50,015.451.000000

Base 11.621500 0.00 43.00 0.00 50,015.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,100.000 NHDG Local 9.490600 0.00 60.50 0.00 114,896.761.000000

Base 9.490600 0.00 60.50 0.00 114,896.76
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,100.000 NHHZ Local 10.960000 0.00 0.00 0.00 132,616.001.000000

Base 10.960000 0.00 0.00 0.00 132,616.00

713278109 Total

107.50 0.000.0028,900.000 Local 302,189.20

Base 0.00 107.50 0.00 302,189.20

COMMON STOCK USD.01713291102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEPCO HOLDINGS INC

3,700.000 NHDG Local 18.920000 0.00 0.00 0.00 70,004.001.000000

Base 18.920000 0.00 0.00 0.00 70,004.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHIH Local 19.390000 0.00 0.00 0.00 38,780.001.000000

Base 19.390000 0.00 0.00 0.00 38,780.00

713291102 Total

0.00 0.000.005,700.000 Local 108,784.00

Base 0.00 0.00 0.00 108,784.00

COMMON STOCK713448108 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEPSICO INC

13,700.000 NHIH Local 62.800000 0.00 0.00 0.00 860,360.001.000000

Base 62.800000 0.00 0.00 0.00 860,360.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHEU Local 64.681300 0.00 12.00 0.00 51,757.041.000000

Base 64.681300 0.00 12.00 0.00 51,757.04

713448108 Total

12.00 0.000.0014,500.000 Local 912,117.04

Base 0.00 12.00 0.00 912,117.04
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COMMON STOCK713661304 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PEREGRINE PHARMACEUTICALS

200.000 NHIH Local 1.000000 0.00 2.00 0.00 202.001.000000

Base 1.000000 0.00 2.00 0.00 202.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,000.000 NHIH Local 0.990000 0.00 20.00 0.00 2,000.001.000000

Base 0.990000 0.00 20.00 0.00 2,000.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,000.000 NHIH Local 0.990900 0.00 50.00 0.00 5,004.501.000000

Base 0.990900 0.00 50.00 0.00 5,004.50

713661304 Total

72.00 0.000.007,200.000 Local 7,206.50

Base 0.00 72.00 0.00 7,206.50

COMMON STOCK71375U101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PERFICIENT INC

300.000 NHIH Local 9.800000 0.00 3.00 0.00 2,943.001.000000

Base 9.800000 0.00 3.00 0.00 2,943.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,900.000 NHIH Local 9.733200 0.00 19.00 0.00 18,512.081.000000

Base 9.733200 0.00 19.00 0.00 18,512.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 6.696200 0.00 8.00 0.00 10,721.921.000000

Base 6.696200 0.00 8.00 0.00 10,721.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 7.700000 0.00 0.00 0.00 12,320.001.000000

Base 7.700000 0.00 0.00 0.00 12,320.00
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71375U101 Total

30.00 0.000.005,400.000 Local 44,497.00

Base 0.00 30.00 0.00 44,497.00

COMMON STOCK NPV713831105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PERICOM SEMICONDUCTOR CORP

800.000 NHIH Local 7.987200 0.00 8.00 0.00 6,397.761.000000

Base 7.987200 0.00 8.00 0.00 6,397.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,400.000 NHIH Local 7.929900 0.00 14.00 0.00 11,115.861.000000

Base 7.929900 0.00 14.00 0.00 11,115.86

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 7.343100 0.00 24.50 0.00 36,005.691.000000

Base 7.343100 0.00 24.50 0.00 36,005.69

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 7.530000 0.00 0.00 0.00 36,897.001.000000

Base 7.530000 0.00 0.00 0.00 36,897.00

713831105 Total

46.50 0.000.0012,000.000 Local 90,416.31

Base 0.00 46.50 0.00 90,416.31

COMMON STOCK USD1.714046109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPERKINELMER INC

2,000.000 NHDG Local 19.210000 0.00 0.00 0.00 38,420.001.000000

Base 19.210000 0.00 0.00 0.00 38,420.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHIH Local 19.450000 0.00 0.00 0.00 19,450.001.000000

Base 19.450000 0.00 0.00 0.00 19,450.00
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714046109 Total

0.00 0.000.003,000.000 Local 57,870.00

Base 0.00 0.00 0.00 57,870.00

COMMON STOCK NPV714290103 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.PERRIGO CO

500.000 NHDZ Local 99.966000 0.00 10.00 0.00 49,993.001.000000

Base 99.966000 0.00 10.00 0.00 49,993.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHEU Local 98.031100 0.00 1.50 0.00 9,804.611.000000

Base 98.031100 0.00 1.50 0.00 9,804.61

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,970.000 NHDM Local 99.882000 0.00 89.55 0.00 596,385.091.000000

Base 99.882000 0.00 89.55 0.00 596,385.09

714290103 Total

101.05 0.000.006,570.000 Local 656,182.70

Base 0.00 101.05 0.00 656,182.70

COMMON STOCK716382106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PETMED EXPRESS INC

1,600.000 NHIH Local 9.660600 0.00 16.00 0.00 15,472.961.000000

Base 9.660600 0.00 16.00 0.00 15,472.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 9.556700 0.00 3.00 0.00 2,870.011.000000

Base 9.556700 0.00 3.00 0.00 2,870.01

716382106 Total

19.00 0.000.001,900.000 Local 18,342.97

Base 0.00 19.00 0.00 18,342.97
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COMMON STOCK USD.01716578109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPETROLEUM DEVELOPMENT CORP

2,100.000 NHIH Local 33.960200 0.00 21.00 0.00 71,337.421.000000

Base 33.960200 0.00 21.00 0.00 71,337.42

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 16.120800 0.00 27.00 0.00 87,079.321.000000

Base 16.120800 0.00 27.00 0.00 87,079.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHZ Local 19.810000 0.00 0.00 0.00 106,974.001.000000

Base 19.810000 0.00 0.00 0.00 106,974.00

716578109 Total

48.00 0.000.0012,900.000 Local 265,390.74

Base 0.00 48.00 0.00 265,390.74

COMMON STOCK716748108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PETROQUEST ENERGY INC

4,933.000 NHIH Local 7.234701 0.00 49.33 0.00 35,738.111.000000

Base 7.234701 0.00 49.33 0.00 35,738.11

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

67.000 NHIH Local 7.220000 0.00 0.67 0.00 484.411.000000

Base 7.220000 0.00 0.67 0.00 484.41

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,900.000 NHDG Local 5.054900 0.00 49.50 0.00 50,093.011.000000

Base 5.054900 0.00 49.50 0.00 50,093.01

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHHZ Local 6.160000 0.00 0.00 0.00 60,984.001.000000

Base 6.160000 0.00 0.00 0.00 60,984.00
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716748108 Total

99.50 0.000.0024,800.000 Local 147,299.53

Base 0.00 99.50 0.00 147,299.53

COMMON STOCK716933106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PHARMACYCLICS INC

2,300.000 NHIH Local 12.066700 0.00 23.00 0.00 27,776.411.000000

Base 12.066700 0.00 23.00 0.00 27,776.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,800.000 NHIH Local 11.785000 0.00 18.00 0.00 21,231.001.000000

Base 11.785000 0.00 18.00 0.00 21,231.00

716933106 Total

41.00 0.000.004,100.000 Local 49,007.41

Base 0.00 41.00 0.00 49,007.41

COMMON STOCK USD.05717081103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPFIZER INC

148,500.000 NHDG Local 17.680000 0.00 0.00 0.00 2,625,480.001.000000

Base 17.680000 0.00 0.00 0.00 2,625,480.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,900.000 NHHY Local 19.654100 0.00 43.50 0.00 57,040.391.000000

Base 19.654100 0.00 43.50 0.00 57,040.39

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

67,700.000 NHIH Local 19.790000 0.00 0.00 0.00 1,339,783.001.000000

Base 19.790000 0.00 0.00 0.00 1,339,783.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,700.000 NHHY Local 21.293300 0.00 40.50 0.00 57,532.411.000000

Base 21.293300 0.00 40.50 0.00 57,532.41
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717081103 Total

84.00 0.000.00221,800.000 Local 4,079,835.80

Base 0.00 84.00 0.00 4,079,835.80

COMMON STOCK USD.0171714F104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PHARMERICA CORP

2,300.000 NHIH Local 15.665000 0.00 23.00 0.00 36,052.501.000000

Base 15.665000 0.00 23.00 0.00 36,052.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 15.790000 0.00 2.00 0.00 3,160.001.000000

Base 15.790000 0.00 2.00 0.00 3,160.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 15.485000 0.00 1.00 0.00 1,549.501.000000

Base 15.485000 0.00 1.00 0.00 1,549.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 12.841200 0.00 33.50 0.00 86,069.541.000000

Base 12.841200 0.00 33.50 0.00 86,069.54

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHZ Local 14.080000 0.00 0.00 0.00 94,336.001.000000

Base 14.080000 0.00 0.00 0.00 94,336.00

71714F104 Total

59.50 0.000.0016,000.000 Local 221,167.54

Base 0.00 59.50 0.00 221,167.54

COMMON STOCK71715N106 19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)PHARMASSET INC

90.000 NHEU Local 124.720000 0.00 1.35 0.00 11,226.151.000000

Base 124.720000 0.00 1.35 0.00 11,226.15



Prepared by State StreetPage 1489

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 NPV718172109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPHILIP MORRIS INTERNATIONAL

3,000.000 NHDG Local 62.380000 0.00 0.00 0.00 187,140.001.000000

Base 62.380000 0.00 0.00 0.00 187,140.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,200.000 NHIH Local 71.210000 0.00 0.00 0.00 1,082,392.001.000000

Base 71.210000 0.00 0.00 0.00 1,082,392.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHEU Local 75.950000 0.00 12.00 0.00 60,772.001.000000

Base 75.950000 0.00 12.00 0.00 60,772.00

718172109 Total

12.00 0.000.0019,000.000 Local 1,330,304.00

Base 0.00 12.00 0.00 1,330,304.00

COMMON STOCK USD.0171902E109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPHOENIX COMPANIES INC

10,400.000 NHIH Local 1.617300 0.00 104.00 0.00 16,923.921.000000

Base 1.617300 0.00 104.00 0.00 16,923.92

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

26,400.000 NHHZ Local 1.416100 0.00 396.00 0.00 37,781.041.000000

Base 1.416100 0.00 396.00 0.00 37,781.04

71902E109 Total

500.00 0.000.0036,800.000 Local 54,704.96

Base 0.00 500.00 0.00 54,704.96

COMMON STOCK USD.01719405102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PHOTRONICS INC

2,700.000 NHIH Local 6.019700 0.00 27.00 0.00 16,280.191.000000

Base 6.019700 0.00 27.00 0.00 16,280.19
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 5.965400 0.00 26.00 0.00 15,536.041.000000

Base 5.965400 0.00 26.00 0.00 15,536.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,500.000 NHDG Local 4.824000 0.00 67.50 0.00 65,191.501.000000

Base 4.824000 0.00 67.50 0.00 65,191.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,500.000 NHHZ Local 5.630000 0.00 0.00 0.00 76,005.001.000000

Base 5.630000 0.00 0.00 0.00 76,005.00

719405102 Total

120.50 0.000.0032,300.000 Local 173,012.73

Base 0.00 120.50 0.00 173,012.73

COMMON STOCK NPV720186105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PIEDMONT NATURAL GAS CO

4,400.000 NHIH Local 31.545000 0.00 44.00 0.00 138,842.001.000000

Base 31.545000 0.00 44.00 0.00 138,842.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 31.455000 0.00 5.00 0.00 15,732.501.000000

Base 31.455000 0.00 5.00 0.00 15,732.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 31.589300 0.00 15.00 0.00 47,398.951.000000

Base 31.589300 0.00 15.00 0.00 47,398.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,200.000 NHDG Local 27.338400 0.00 81.00 0.00 442,963.081.000000

Base 27.338400 0.00 81.00 0.00 442,963.08
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,200.000 NHHZ Local 29.680000 0.00 0.00 0.00 480,816.001.000000

Base 29.680000 0.00 0.00 0.00 480,816.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 33.296700 0.00 4.50 0.00 9,993.511.000000

Base 33.296700 0.00 4.50 0.00 9,993.51

720186105 Total

149.50 0.000.0039,100.000 Local 1,135,746.04

Base 0.00 149.50 0.00 1,135,746.04

REIT USD.01720190206 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPIEDMONT OFFICE REALTY TRU A

3,000.000 NHDG Local 16.170000 0.00 0.00 0.00 48,510.001.000000

Base 16.170000 0.00 0.00 0.00 48,510.00

COMMON STOCK720279108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PIER 1 IMPORTS INC

3,400.000 NHIH Local 13.593200 0.00 34.00 0.00 46,250.881.000000

Base 13.593200 0.00 34.00 0.00 46,250.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 13.633300 0.00 15.00 0.00 20,464.951.000000

Base 13.633300 0.00 15.00 0.00 20,464.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 13.541300 0.00 38.00 0.00 51,494.941.000000

Base 13.541300 0.00 38.00 0.00 51,494.94

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,400.000 NHDG Local 9.430800 0.00 77.00 0.00 145,311.321.000000

Base 9.430800 0.00 77.00 0.00 145,311.32
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,400.000 NHHZ Local 10.660000 0.00 0.00 0.00 164,164.001.000000

Base 10.660000 0.00 0.00 0.00 164,164.00

720279108 Total

164.00 0.000.0039,500.000 Local 427,686.09

Base 0.00 164.00 0.00 427,686.09

COMMON STOCK721283109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PIKE ELECTRIC CORP

1,500.000 NHIH Local 6.916700 0.00 15.00 0.00 10,390.051.000000

Base 6.916700 0.00 15.00 0.00 10,390.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 6.513300 0.00 17.50 0.00 22,814.051.000000

Base 6.513300 0.00 17.50 0.00 22,814.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 6.720000 0.00 0.00 0.00 23,520.001.000000

Base 6.720000 0.00 0.00 0.00 23,520.00

721283109 Total

32.50 0.000.008,500.000 Local 56,724.10

Base 0.00 32.50 0.00 56,724.10

COMMON STOCK USD.0172147K108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PILGRIM S PRIDE CORP

1,400.000 NHIH Local 5.253500 0.00 14.00 0.00 7,368.901.000000

Base 5.253500 0.00 14.00 0.00 7,368.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 5.185000 0.00 16.00 0.00 8,312.001.000000

Base 5.185000 0.00 16.00 0.00 8,312.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 5.310000 0.00 15.00 0.00 7,980.001.000000

Base 5.310000 0.00 15.00 0.00 7,980.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,400.000 NHDG Local 3.765200 0.00 57.00 0.00 42,980.281.000000

Base 3.765200 0.00 57.00 0.00 42,980.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,400.000 NHHZ Local 4.020000 0.00 0.00 0.00 45,828.001.000000

Base 4.020000 0.00 0.00 0.00 45,828.00

72147K108 Total

102.00 0.000.0027,300.000 Local 112,469.18

Base 0.00 102.00 0.00 112,469.18

COMMON STOCK USD.1723456109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PINNACLE ENTERTAINMENT INC

700.000 NHIH Local 10.745000 0.00 7.00 0.00 7,528.501.000000

Base 10.745000 0.00 7.00 0.00 7,528.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 10.700000 0.00 1.00 0.00 1,071.001.000000

Base 10.700000 0.00 1.00 0.00 1,071.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,700.000 NHIH Local 10.805100 0.00 47.00 0.00 50,830.971.000000

Base 10.805100 0.00 47.00 0.00 50,830.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,200.000 NHDG Local 8.510300 0.00 66.00 0.00 112,401.961.000000

Base 8.510300 0.00 66.00 0.00 112,401.96
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,200.000 NHHZ Local 9.840000 0.00 0.00 0.00 129,888.001.000000

Base 9.840000 0.00 0.00 0.00 129,888.00

723456109 Total

121.00 0.000.0031,900.000 Local 301,720.43

Base 0.00 121.00 0.00 301,720.43

COMMON STOCK USD1.72346Q104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PINNACLE FINANCIAL PARTNERS

1,100.000 NHIH Local 14.573600 0.00 11.00 0.00 16,041.961.000000

Base 14.573600 0.00 11.00 0.00 16,041.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 14.701800 0.00 19.00 0.00 27,952.421.000000

Base 14.701800 0.00 19.00 0.00 27,952.42

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,600.000 NHDG Local 10.661200 0.00 38.00 0.00 81,063.121.000000

Base 10.661200 0.00 38.00 0.00 81,063.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHZ Local 11.920000 0.00 0.00 0.00 90,592.001.000000

Base 11.920000 0.00 0.00 0.00 90,592.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHZ Local 15.242900 0.00 10.50 0.00 10,680.531.000000

Base 15.242900 0.00 10.50 0.00 10,680.53

72346Q104 Total

78.50 0.000.0018,900.000 Local 226,330.03

Base 0.00 78.50 0.00 226,330.03
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COMMON STOCK NPV723484101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPINNACLE WEST CAPITAL

1,900.000 NHDG Local 42.940000 0.00 0.00 0.00 81,586.001.000000

Base 42.940000 0.00 0.00 0.00 81,586.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHIH Local 46.320000 0.00 0.00 0.00 41,688.001.000000

Base 46.320000 0.00 0.00 0.00 41,688.00

723484101 Total

0.00 0.000.002,800.000 Local 123,274.00

Base 0.00 0.00 0.00 123,274.00

COMMON STOCK USD.1723655106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPIONEER DRILLING COMPANY

5,500.000 NHIH Local 10.957400 0.00 55.00 0.00 60,320.701.000000

Base 10.957400 0.00 55.00 0.00 60,320.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 6.297100 0.00 15.00 0.00 18,906.301.000000

Base 6.297100 0.00 15.00 0.00 18,906.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 8.490000 0.00 0.00 0.00 25,470.001.000000

Base 8.490000 0.00 0.00 0.00 25,470.00

723655106 Total

70.00 0.000.0011,500.000 Local 104,697.00

Base 0.00 70.00 0.00 104,697.00

COMMON STOCK USD.01723787107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPIONEER NATURAL RESOURCES CO

400.000 NHDG Local 65.770000 0.00 0.00 0.00 26,308.001.000000

Base 65.770000 0.00 0.00 0.00 26,308.00
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 92.820000 0.00 3.00 0.00 18,567.001.000000

Base 92.820000 0.00 3.00 0.00 18,567.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 93.030000 0.00 0.00 0.00 111,636.001.000000

Base 93.030000 0.00 0.00 0.00 111,636.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHDM Local 85.515000 0.00 6.00 0.00 34,212.001.000000

Base 85.515000 0.00 6.00 0.00 34,212.00

723787107 Total

9.00 0.000.002,200.000 Local 190,723.00

Base 0.00 9.00 0.00 190,723.00

COMMON STOCK USD.01724078100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPIPER JAFFRAY COS

1,400.000 NHIH Local 20.540700 0.00 14.00 0.00 28,770.981.000000

Base 20.540700 0.00 14.00 0.00 28,770.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 17.507600 0.00 17.50 0.00 61,294.101.000000

Base 17.507600 0.00 17.50 0.00 61,294.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 19.490000 0.00 0.00 0.00 68,215.001.000000

Base 19.490000 0.00 0.00 0.00 68,215.00

724078100 Total

31.50 0.000.008,400.000 Local 158,280.08

Base 0.00 31.50 0.00 158,280.08



Prepared by State StreetPage 1497

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 USD1.724479100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPITNEY BOWES INC

3,300.000 NHDG Local 18.800000 0.00 0.00 0.00 62,040.001.000000

Base 18.800000 0.00 0.00 0.00 62,040.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHIH Local 19.310000 0.00 0.00 0.00 34,758.001.000000

Base 19.310000 0.00 0.00 0.00 34,758.00

724479100 Total

0.00 0.000.005,100.000 Local 96,798.00

Base 0.00 0.00 0.00 96,798.00

COMMON STOCK USD.01726505100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPLAINS EXPLORATION + PRODUCT

2,500.000 NHDG Local 22.710000 0.00 0.00 0.00 56,775.001.000000

Base 22.710000 0.00 0.00 0.00 56,775.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.03HEEVERS &CO. INC.

22,792.000 NHIB Local 29.728000 0.00 683.76 0.00 678,244.341.000000

Base 29.728000 0.00 683.76 0.00 678,244.34

28 Oct 2011 02 Nov 2011 USD/DTC 0.05KEYBANC CAPITAL MARKETS INC

13,132.000 NHIB Local 32.382600 0.00 656.60 0.00 425,904.901.000000

Base 32.382600 0.00 656.60 0.00 425,904.90

726505100 Total

1,340.36 0.000.0038,424.000 Local 1,160,924.24

Base 0.00 1,340.36 0.00 1,160,924.24

COMMON STOCK USD.01727493108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCPLANTRONICS INC

100.000 NHIH Local 34.180000 0.00 1.00 0.00 3,419.001.000000

Base 34.180000 0.00 1.00 0.00 3,419.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,200.000 NHIH Local 34.579900 0.00 42.00 0.00 145,277.581.000000

Base 34.579900 0.00 42.00 0.00 145,277.58

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,000.000 NHDG Local 28.911800 0.00 40.00 0.00 231,334.401.000000

Base 28.911800 0.00 40.00 0.00 231,334.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHZ Local 31.460000 0.00 0.00 0.00 251,680.001.000000

Base 31.460000 0.00 0.00 0.00 251,680.00

727493108 Total

83.00 0.000.0020,300.000 Local 631,710.98

Base 0.00 83.00 0.00 631,710.98

COMMON STOCK USD.01729132100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PLEXUS CORP

1,000.000 NHIH Local 24.949600 0.00 10.00 0.00 24,959.601.000000

Base 24.949600 0.00 10.00 0.00 24,959.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 24.830000 0.00 2.00 0.00 4,968.001.000000

Base 24.830000 0.00 2.00 0.00 4,968.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 24.809100 0.00 20.00 0.00 49,638.201.000000

Base 24.809100 0.00 20.00 0.00 49,638.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 22.493100 0.00 4.00 0.00 17,998.481.000000

Base 22.493100 0.00 4.00 0.00 17,998.48
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 26.670000 0.00 0.00 0.00 21,336.001.000000

Base 26.670000 0.00 0.00 0.00 21,336.00

729132100 Total

36.00 0.000.004,800.000 Local 118,900.28

Base 0.00 36.00 0.00 118,900.28

REIT USD.01729251108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPLUM CREEK TIMBER CO

1,100.000 NHDG Local 34.710000 0.00 0.00 0.00 38,181.001.000000

Base 34.710000 0.00 0.00 0.00 38,181.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 36.120000 0.00 0.00 0.00 50,568.001.000000

Base 36.120000 0.00 0.00 0.00 50,568.00

729251108 Total

0.00 0.000.002,500.000 Local 88,749.00

Base 0.00 0.00 0.00 88,749.00

COMMON STOCK73172K104 24 Oct 2011 27 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCPOLYCOM INC

48,850.000 NHDY Local 16.565000 0.00 1,465.50 0.00 810,665.751.000000

Base 16.565000 0.00 1,465.50 0.00 810,665.75

26 Oct 2011 31 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

15,785.000 NHDY Local 15.847600 0.00 473.55 0.00 250,627.921.000000

Base 15.847600 0.00 473.55 0.00 250,627.92

31 Oct 2011 03 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,945.000 NHDY Local 16.243100 0.00 58.35 0.00 31,651.181.000000

Base 16.243100 0.00 58.35 0.00 31,651.18
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01 Nov 2011 04 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

27,387.000 NHIB Local 15.875700 0.00 821.61 0.00 435,609.411.000000

Base 15.875700 0.00 821.61 0.00 435,609.41

01 Nov 2011 04 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,300.000 NHDY Local 15.855100 0.00 99.00 0.00 52,420.831.000000

Base 15.855100 0.00 99.00 0.00 52,420.83

73172K104 Total

2,918.01 0.000.0097,267.000 Local 1,580,975.09

Base 0.00 2,918.01 0.00 1,580,975.09

COMMON STOCK USD.0173179P106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.POLYONE CORPORATION

5,400.000 NHIH Local 11.033400 0.00 54.00 0.00 59,634.361.000000

Base 11.033400 0.00 54.00 0.00 59,634.36

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 10.995000 0.00 1.00 0.00 1,100.501.000000

Base 10.995000 0.00 1.00 0.00 1,100.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 11.065900 0.00 28.00 0.00 31,012.521.000000

Base 11.065900 0.00 28.00 0.00 31,012.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 10.255200 0.00 29.50 0.00 60,535.181.000000

Base 10.255200 0.00 29.50 0.00 60,535.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 11.110000 0.00 0.00 0.00 65,549.001.000000

Base 11.110000 0.00 0.00 0.00 65,549.00
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73179P106 Total

112.50 0.000.0020,100.000 Local 217,831.56

Base 0.00 112.50 0.00 217,831.56

COMMON STOCK USD.0173179V103 12 Oct 2011 17 Oct 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)POLYPORE INTERNATIONAL INC

2,898.000 NHDZ Local 57.993200 0.00 115.92 0.00 168,180.211.000000

Base 57.993200 0.00 115.92 0.00 168,180.21

13 Oct 2011 18 Oct 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

19,002.000 NHDZ Local 56.469000 0.00 760.08 0.00 1,073,784.021.000000

Base 56.469000 0.00 760.08 0.00 1,073,784.02

21 Oct 2011 26 Oct 2011 USD/DTC 0.04MR BEAL &COMPANY

24,100.000 NHDZ Local 49.412300 0.00 964.00 0.00 1,191,800.431.000000

Base 49.412300 0.00 964.00 0.00 1,191,800.43

03 Nov 2011 08 Nov 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

6,400.000 NHDZ Local 56.872700 0.00 256.00 0.00 364,241.281.000000

Base 56.872700 0.00 256.00 0.00 364,241.28

03 Nov 2011 08 Nov 2011 USD/DTC 0.02LIQUIDNETINC

7,900.000 NHDZ Local 56.015800 0.00 158.00 0.00 442,682.821.000000

Base 56.015800 0.00 158.00 0.00 442,682.82

03 Nov 2011 08 Nov 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

11,000.000 NHDZ Local 55.349800 0.00 440.00 0.00 609,287.801.000000

Base 55.349800 0.00 440.00 0.00 609,287.80

03 Nov 2011 08 Nov 2011 USD/DTC 0.02LIQUIDNETINC

15,000.000 NHDZ Local 56.459100 0.00 300.00 0.00 847,186.501.000000

Base 56.459100 0.00 300.00 0.00 847,186.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

8,130.000 NHHO Local 57.093200 0.00 162.60 0.00 464,330.321.000000

Base 57.093200 0.00 162.60 0.00 464,330.32

17 Nov 2011 22 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

450.000 NHHO Local 57.459600 0.00 9.00 0.00 25,865.821.000000

Base 57.459600 0.00 9.00 0.00 25,865.82

23 Nov 2011 29 Nov 2011 USD/DTC 0.02INSTINET

950.000 NHHO Local 50.643900 0.00 19.00 0.00 48,130.711.000000

Base 50.643900 0.00 19.00 0.00 48,130.71

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHDZ Local 49.342900 0.00 24.00 0.00 59,235.481.000000

Base 49.342900 0.00 24.00 0.00 59,235.48

21 Dec 2011 27 Dec 2011 USD/DTC 0.02INSTINET

1,570.000 NHHO Local 44.227300 0.00 31.40 0.00 69,468.261.000000

Base 44.227300 0.00 31.40 0.00 69,468.26

73179V103 Total

3,240.00 0.000.0098,600.000 Local 5,364,193.65

Base 0.00 3,240.00 0.00 5,364,193.65

COMMON STOCK73278L105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.POOL CORP

500.000 NHIH Local 28.827000 0.00 5.00 0.00 14,418.501.000000

Base 28.827000 0.00 5.00 0.00 14,418.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 28.970100 0.00 38.00 0.00 110,124.381.000000

Base 28.970100 0.00 38.00 0.00 110,124.38
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73278L105 Total

43.00 0.000.004,300.000 Local 124,542.88

Base 0.00 43.00 0.00 124,542.88

COMMON STOCK USD.01733174106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPOPULAR INC

14,600.000 NHDG Local 1.500000 0.00 0.00 0.00 21,900.001.000000

Base 1.500000 0.00 0.00 0.00 21,900.00

COMMON STOCK USD.0173640Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PORTFOLIO RECOVERY ASSOCIATE

200.000 NHIH Local 72.410000 0.00 2.00 0.00 14,484.001.000000

Base 72.410000 0.00 2.00 0.00 14,484.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 72.182600 0.00 13.00 0.00 93,850.381.000000

Base 72.182600 0.00 13.00 0.00 93,850.38

73640Q105 Total

15.00 0.000.001,500.000 Local 108,334.38

Base 0.00 15.00 0.00 108,334.38

COMMON STOCK NPV736508847 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PORTLAND GENERAL ELECTRIC CO

5,611.000 NHIH Local 24.359701 0.00 56.11 0.00 136,738.391.000000

Base 24.359701 0.00 56.11 0.00 136,738.39

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 24.254200 0.00 6.00 0.00 14,558.521.000000

Base 24.254200 0.00 6.00 0.00 14,558.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

489.000 NHIH Local 24.297710 0.00 4.89 0.00 11,886.471.000000

Base 24.297710 0.00 4.89 0.00 11,886.47
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,100.000 NHDG Local 22.470600 0.00 85.50 0.00 384,332.761.000000

Base 22.470600 0.00 85.50 0.00 384,332.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,100.000 NHHZ Local 23.910000 0.00 0.00 0.00 408,861.001.000000

Base 23.910000 0.00 0.00 0.00 408,861.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 24.515000 0.00 3.00 0.00 4,906.001.000000

Base 24.515000 0.00 3.00 0.00 4,906.00

736508847 Total

155.50 0.000.0041,100.000 Local 961,283.14

Base 0.00 155.50 0.00 961,283.14

REIT USD.01737464107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCPOST PROPERTIES INC

100.000 NHIH Local 40.910000 0.00 1.00 0.00 4,092.001.000000

Base 40.910000 0.00 1.00 0.00 4,092.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,300.000 NHIH Local 40.959900 0.00 43.00 0.00 176,170.571.000000

Base 40.959900 0.00 43.00 0.00 176,170.57

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,400.000 NHDG Local 33.766900 0.00 57.00 0.00 384,999.661.000000

Base 33.766900 0.00 57.00 0.00 384,999.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,400.000 NHHZ Local 37.100000 0.00 0.00 0.00 422,940.001.000000

Base 37.100000 0.00 0.00 0.00 422,940.00
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737464107 Total

101.00 0.000.0027,200.000 Local 988,202.23

Base 0.00 101.00 0.00 988,202.23

REIT USD1.737630103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.POTLATCH CORP

900.000 NHIH Local 31.678900 0.00 9.00 0.00 28,520.011.000000

Base 31.678900 0.00 9.00 0.00 28,520.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 31.779200 0.00 27.00 0.00 85,830.841.000000

Base 31.779200 0.00 27.00 0.00 85,830.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 30.327000 0.00 21.50 0.00 130,427.601.000000

Base 30.327000 0.00 21.50 0.00 130,427.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 34.140000 0.00 0.00 0.00 146,802.001.000000

Base 34.140000 0.00 0.00 0.00 146,802.00

737630103 Total

57.50 0.000.0012,200.000 Local 391,580.45

Base 0.00 57.50 0.00 391,580.45

COMMON STOCK USD.01739128106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.POWELL INDUSTRIES INC

800.000 NHIH Local 30.899400 0.00 8.00 0.00 24,727.521.000000

Base 30.899400 0.00 8.00 0.00 24,727.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 29.266000 0.00 9.50 0.00 55,614.901.000000

Base 29.266000 0.00 9.50 0.00 55,614.90
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 31.220000 0.00 0.00 0.00 59,318.001.000000

Base 31.220000 0.00 0.00 0.00 59,318.00

739128106 Total

17.50 0.000.004,600.000 Local 139,660.42

Base 0.00 17.50 0.00 139,660.42

COMMON STOCK739276103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCPOWER INTEGRATIONS INC

2,600.000 NHIH Local 36.450000 0.00 26.00 0.00 94,796.001.000000

Base 36.450000 0.00 26.00 0.00 94,796.00

COMMON STOCK73930R102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.POWER ONE INC

4,500.000 NHIH Local 5.355200 0.00 45.00 0.00 24,143.401.000000

Base 5.355200 0.00 45.00 0.00 24,143.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 5.323100 0.00 16.00 0.00 8,532.961.000000

Base 5.323100 0.00 16.00 0.00 8,532.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 4.477500 0.00 6.00 0.00 5,379.001.000000

Base 4.477500 0.00 6.00 0.00 5,379.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 5.050000 0.00 0.00 0.00 6,060.001.000000

Base 5.050000 0.00 0.00 0.00 6,060.00

73930R102 Total

67.00 0.000.008,500.000 Local 44,115.36

Base 0.00 67.00 0.00 44,115.36
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COMMON STOCK739363307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.POWERWAVE TECHNOLOGIES INC

1,500.000 NHIH Local 2.104300 0.00 15.00 0.00 3,171.451.000000

Base 2.104300 0.00 15.00 0.00 3,171.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 2.236100 0.00 14.00 0.00 3,144.541.000000

Base 2.236100 0.00 14.00 0.00 3,144.54

739363307 Total

29.00 0.000.002,900.000 Local 6,315.99

Base 0.00 29.00 0.00 6,315.99

COMMON STOCK USD.0173936N105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.POWERSECURE INTERNATIONAL IN

600.000 NHIH Local 6.534200 0.00 6.00 0.00 3,926.521.000000

Base 6.534200 0.00 6.00 0.00 3,926.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 6.579400 0.00 11.00 0.00 7,248.341.000000

Base 6.579400 0.00 11.00 0.00 7,248.34

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 4.357300 0.00 17.50 0.00 15,268.051.000000

Base 4.357300 0.00 17.50 0.00 15,268.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 4.260000 0.00 0.00 0.00 14,910.001.000000

Base 4.260000 0.00 0.00 0.00 14,910.00

73936N105 Total

34.50 0.000.008,700.000 Local 41,352.91

Base 0.00 34.50 0.00 41,352.91
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COMMON STOCK73941U102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.POZEN INC

2,200.000 NHIH Local 2.459100 0.00 22.00 0.00 5,432.021.000000

Base 2.459100 0.00 22.00 0.00 5,432.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 2.445000 0.00 2.00 0.00 491.001.000000

Base 2.445000 0.00 2.00 0.00 491.00

73941U102 Total

24.00 0.000.002,400.000 Local 5,923.02

Base 0.00 24.00 0.00 5,923.02

COMMON STOCK USD.0174005P104 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRAXAIR INC

2,604.000 NHIH Local 101.390000 0.00 0.00 0.00 264,019.561.000000

Base 101.390000 0.00 0.00 0.00 264,019.56

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

168.000 NHEU Local 103.354300 0.00 2.52 0.00 17,366.041.000000

Base 103.354300 0.00 2.52 0.00 17,366.04

74005P104 Total

2.52 0.000.002,772.000 Local 281,385.60

Base 0.00 2.52 0.00 281,385.60

COMMON STOCK NPV740189105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRECISION CASTPARTS CORP

1,350.000 NHIH Local 164.180000 0.00 0.00 0.00 221,643.001.000000

Base 164.180000 0.00 0.00 0.00 221,643.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

74.000 NHEU Local 156.454600 0.00 1.11 0.00 11,578.751.000000

Base 156.454600 0.00 1.11 0.00 11,578.75
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740189105 Total

1.11 0.000.001,424.000 Local 233,221.75

Base 0.00 1.11 0.00 233,221.75

COMMON STOCK USD2.740444104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PREFORMED LINE PRODUCTS CO

100.000 NHIH Local 54.310000 0.00 1.00 0.00 5,432.001.000000

Base 54.310000 0.00 1.00 0.00 5,432.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 54.060000 0.00 1.00 0.00 5,407.001.000000

Base 54.060000 0.00 1.00 0.00 5,407.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 43.193200 0.00 2.50 0.00 21,599.101.000000

Base 43.193200 0.00 2.50 0.00 21,599.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHZ Local 50.650000 0.00 0.00 0.00 25,325.001.000000

Base 50.650000 0.00 0.00 0.00 25,325.00

740444104 Total

4.50 0.000.001,200.000 Local 57,763.10

Base 0.00 4.50 0.00 57,763.10

COMMON STOCK USD.01740585104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PREMIERE GLOBAL SERVICES INC

300.000 NHIH Local 8.553300 0.00 3.00 0.00 2,568.991.000000

Base 8.553300 0.00 3.00 0.00 2,568.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

4,400.000 NHIH Local 8.587800 0.00 44.00 0.00 37,830.321.000000

Base 8.587800 0.00 44.00 0.00 37,830.32
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,700.000 NHDG Local 6.008000 0.00 58.50 0.00 70,352.101.000000

Base 6.008000 0.00 58.50 0.00 70,352.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,700.000 NHHZ Local 6.630000 0.00 0.00 0.00 77,571.001.000000

Base 6.630000 0.00 0.00 0.00 77,571.00

740585104 Total

105.50 0.000.0028,100.000 Local 188,322.41

Base 0.00 105.50 0.00 188,322.41

COMMON STOCK USD.01740884101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRESIDENTIAL LIFE CORP

1,000.000 NHIH Local 10.255400 0.00 10.00 0.00 10,265.401.000000

Base 10.255400 0.00 10.00 0.00 10,265.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

900.000 NHIH Local 10.199800 0.00 9.00 0.00 9,188.821.000000

Base 10.199800 0.00 9.00 0.00 9,188.82

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 7.942400 0.00 24.00 0.00 38,147.521.000000

Base 7.942400 0.00 24.00 0.00 38,147.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 9.020000 0.00 0.00 0.00 43,296.001.000000

Base 9.020000 0.00 0.00 0.00 43,296.00

740884101 Total

43.00 0.000.0011,500.000 Local 100,897.74

Base 0.00 43.00 0.00 100,897.74
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COMMON STOCK USD.0174112D101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRESTIGE BRANDS HOLDINGS INC

4,100.000 NHIH Local 9.496500 0.00 41.00 0.00 38,976.651.000000

Base 9.496500 0.00 41.00 0.00 38,976.65

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 9.487500 0.00 4.00 0.00 3,799.001.000000

Base 9.487500 0.00 4.00 0.00 3,799.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,200.000 NHDG Local 8.535100 0.00 56.00 0.00 95,649.121.000000

Base 8.535100 0.00 56.00 0.00 95,649.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,200.000 NHHZ Local 9.510000 0.00 0.00 0.00 106,512.001.000000

Base 9.510000 0.00 0.00 0.00 106,512.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHHZ Local 9.484400 0.00 15.00 0.00 9,499.401.000000

Base 9.484400 0.00 15.00 0.00 9,499.40

74112D101 Total

116.00 0.000.0027,900.000 Local 254,436.17

Base 0.00 116.00 0.00 254,436.17

COMMON STOCK USD.274144T108 01 Nov 2011 04 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCT ROWE PRICE GROUP INC

9,206.000 NHIB Local 50.251600 0.00 92.06 0.00 462,708.291.000000

Base 50.251600 0.00 92.06 0.00 462,708.29

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHEU Local 52.010000 0.00 3.00 0.00 10,405.001.000000

Base 52.010000 0.00 3.00 0.00 10,405.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHIH Local 54.300000 0.00 0.00 0.00 119,460.001.000000

Base 54.300000 0.00 0.00 0.00 119,460.00

17 Nov 2011 22 Nov 2011 USD/DTC 0.05BNY CONVERGEX

11,389.000 NHIB Local 52.575200 0.00 569.45 0.00 599,348.401.000000

Base 52.575200 0.00 569.45 0.00 599,348.40

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHDZ Local 58.244500 0.00 22.00 0.00 64,090.951.000000

Base 58.244500 0.00 22.00 0.00 64,090.95

74144T108 Total

686.51 0.000.0024,095.000 Local 1,256,012.64

Base 0.00 686.51 0.00 1,256,012.64

COMMON STOCK741503403 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRICELINE.COM INC

432.000 NHIH Local 534.400000 0.00 0.00 0.00 230,860.801.000000

Base 534.400000 0.00 0.00 0.00 230,860.80

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

25.000 NHEU Local 462.326400 0.00 0.38 0.00 11,558.541.000000

Base 462.326400 0.00 0.38 0.00 11,558.54

741503403 Total

0.38 0.000.00457.000 Local 242,419.34

Base 0.00 0.38 0.00 242,419.34

COMMON STOCK741511109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRICESMART INC

1,600.000 NHIH Local 66.462500 0.00 16.00 0.00 106,356.001.000000

Base 66.462500 0.00 16.00 0.00 106,356.00
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COMMON STOCK74164F103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRIMORIS SERVICES CORP

100.000 NHIH Local 14.085000 0.00 1.00 0.00 1,409.501.000000

Base 14.085000 0.00 1.00 0.00 1,409.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 14.065000 0.00 3.00 0.00 4,222.501.000000

Base 14.065000 0.00 3.00 0.00 4,222.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 14.151200 0.00 20.00 0.00 28,322.401.000000

Base 14.151200 0.00 20.00 0.00 28,322.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 10.416300 0.00 4.00 0.00 8,337.041.000000

Base 10.416300 0.00 4.00 0.00 8,337.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 11.550000 0.00 0.00 0.00 9,240.001.000000

Base 11.550000 0.00 0.00 0.00 9,240.00

74164F103 Total

28.00 0.000.004,000.000 Local 51,531.44

Base 0.00 28.00 0.00 51,531.44

COMMON STOCK74164M108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRIMERICA INC

800.000 NHIH Local 23.116900 0.00 8.00 0.00 18,501.521.000000

Base 23.116900 0.00 8.00 0.00 18,501.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 23.305600 0.00 22.00 0.00 51,294.321.000000

Base 23.305600 0.00 22.00 0.00 51,294.32
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,600.000 NHDG Local 20.814500 0.00 38.00 0.00 158,228.201.000000

Base 20.814500 0.00 38.00 0.00 158,228.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHZ Local 20.990000 0.00 0.00 0.00 159,524.001.000000

Base 20.990000 0.00 0.00 0.00 159,524.00

74164M108 Total

68.00 0.000.0018,200.000 Local 387,548.04

Base 0.00 68.00 0.00 387,548.04

COMMON STOCK74165N105 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)PRIMO WATER CORP

1,100.000 NHDG Local 5.268600 0.00 5.50 0.00 5,800.961.000000

Base 5.268600 0.00 5.50 0.00 5,800.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 5.670000 0.00 0.00 0.00 6,237.001.000000

Base 5.670000 0.00 0.00 0.00 6,237.00

74165N105 Total

5.50 0.000.002,200.000 Local 12,037.96

Base 0.00 5.50 0.00 12,037.96

COMMON STOCK USD.0174251V102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRINCIPAL FINANCIAL GROUP

5,600.000 NHDG Local 22.670000 0.00 0.00 0.00 126,952.001.000000

Base 22.670000 0.00 0.00 0.00 126,952.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 24.030000 0.00 0.00 0.00 67,284.001.000000

Base 24.030000 0.00 0.00 0.00 67,284.00
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74251V102 Total

0.00 0.000.008,400.000 Local 194,236.00

Base 0.00 0.00 0.00 194,236.00

COMMON STOCK USD.0174267C106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROASSURANCE CORP

2,700.000 NHIH Local 77.193900 0.00 27.00 0.00 208,450.531.000000

Base 77.193900 0.00 27.00 0.00 208,450.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 71.192800 0.00 34.00 0.00 484,145.041.000000

Base 71.192800 0.00 34.00 0.00 484,145.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 76.900000 0.00 0.00 0.00 522,920.001.000000

Base 76.900000 0.00 0.00 0.00 522,920.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 77.430000 0.00 3.00 0.00 15,489.001.000000

Base 77.430000 0.00 3.00 0.00 15,489.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 78.220000 0.00 1.50 0.00 7,823.501.000000

Base 78.220000 0.00 1.50 0.00 7,823.50

74267C106 Total

65.50 0.000.0016,600.000 Local 1,238,828.07

Base 0.00 65.50 0.00 1,238,828.07

COMMON STOCK74269U203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCPROCERA NETWORKS INC

1,300.000 NHIH Local 16.072700 0.00 13.00 0.00 20,907.511.000000

Base 16.072700 0.00 13.00 0.00 20,907.51
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COMMON STOCK USD1.742718109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROCTER + GAMBLE CO/THE

48,900.000 NHDG Local 63.180000 0.00 0.00 0.00 3,089,502.001.000000

Base 63.180000 0.00 0.00 0.00 3,089,502.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 62.450000 0.00 4.50 0.00 18,739.501.000000

Base 62.450000 0.00 4.50 0.00 18,739.50

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 62.452800 0.00 13.50 0.00 56,221.021.000000

Base 62.452800 0.00 13.50 0.00 56,221.02

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,900.000 NHIH Local 63.050000 0.00 0.00 0.00 1,506,895.001.000000

Base 63.050000 0.00 0.00 0.00 1,506,895.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHY Local 64.943300 0.00 13.50 0.00 58,462.471.000000

Base 64.943300 0.00 13.50 0.00 58,462.47

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,490.000 NHDM Local 65.951800 0.00 22.35 0.00 98,290.531.000000

Base 65.951800 0.00 22.35 0.00 98,290.53

742718109 Total

53.85 0.000.0076,390.000 Local 4,828,110.52

Base 0.00 53.85 0.00 4,828,110.52

COMMON STOCK NPV742962103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPRIVATEBANCORP INC

5,400.000 NHIH Local 10.020200 0.00 54.00 0.00 54,163.081.000000

Base 10.020200 0.00 54.00 0.00 54,163.08
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,600.000 NHDG Local 6.883000 0.00 68.00 0.00 93,676.801.000000

Base 6.883000 0.00 68.00 0.00 93,676.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,600.000 NHHZ Local 8.620000 0.00 0.00 0.00 117,232.001.000000

Base 8.620000 0.00 0.00 0.00 117,232.00

742962103 Total

122.00 0.000.0032,600.000 Local 265,071.88

Base 0.00 122.00 0.00 265,071.88

COMMON STOCK743187106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROGENICS PHARMACEUTICALS

200.000 NHIH Local 5.990000 0.00 2.00 0.00 1,200.001.000000

Base 5.990000 0.00 2.00 0.00 1,200.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 6.107000 0.00 24.00 0.00 14,680.801.000000

Base 6.107000 0.00 24.00 0.00 14,680.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 5.777700 0.00 9.00 0.00 10,408.861.000000

Base 5.777700 0.00 9.00 0.00 10,408.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 6.230000 0.00 0.00 0.00 11,214.001.000000

Base 6.230000 0.00 0.00 0.00 11,214.00

743187106 Total

35.00 0.000.006,200.000 Local 37,503.66

Base 0.00 35.00 0.00 37,503.66
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COMMON STOCK NPV743263105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROGRESS ENERGY INC

5,500.000 NHDG Local 51.720000 0.00 0.00 0.00 284,460.001.000000

Base 51.720000 0.00 0.00 0.00 284,460.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 53.240000 0.00 0.00 0.00 133,100.001.000000

Base 53.240000 0.00 0.00 0.00 133,100.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 53.335000 0.00 3.00 0.00 10,670.001.000000

Base 53.335000 0.00 3.00 0.00 10,670.00

743263105 Total

3.00 0.000.008,200.000 Local 428,230.00

Base 0.00 3.00 0.00 428,230.00

COMMON STOCK USD.01743312100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROGRESS SOFTWARE CORP

300.000 NHIH Local 21.111000 0.00 3.00 0.00 6,336.301.000000

Base 21.111000 0.00 3.00 0.00 6,336.30

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 21.220000 0.00 1.00 0.00 2,123.001.000000

Base 21.220000 0.00 1.00 0.00 2,123.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,600.000 NHIH Local 21.312100 0.00 56.00 0.00 119,403.761.000000

Base 21.312100 0.00 56.00 0.00 119,403.76

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 17.923900 0.00 31.00 0.00 111,159.181.000000

Base 17.923900 0.00 31.00 0.00 111,159.18
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 20.120000 0.00 0.00 0.00 124,744.001.000000

Base 20.120000 0.00 0.00 0.00 124,744.00

743312100 Total

91.00 0.000.0018,400.000 Local 363,766.24

Base 0.00 91.00 0.00 363,766.24

COMMON STOCK USD1.743315103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROGRESSIVE CORP

11,800.000 NHDG Local 17.760000 0.00 0.00 0.00 209,568.001.000000

Base 17.760000 0.00 0.00 0.00 209,568.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHIH Local 19.350000 0.00 0.00 0.00 108,360.001.000000

Base 19.350000 0.00 0.00 0.00 108,360.00

743315103 Total

0.00 0.000.0017,400.000 Local 317,928.00

Base 0.00 0.00 0.00 317,928.00

REIT USD.0174340W103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROLOGIS INC

8,500.000 NHDG Local 24.250000 0.00 0.00 0.00 206,125.001.000000

Base 24.250000 0.00 0.00 0.00 206,125.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHY Local 28.870000 0.00 9.00 0.00 17,331.001.000000

Base 28.870000 0.00 9.00 0.00 17,331.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHIH Local 27.970000 0.00 0.00 0.00 109,083.001.000000

Base 27.970000 0.00 0.00 0.00 109,083.00
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74340W103 Total

9.00 0.000.0013,000.000 Local 332,539.00

Base 0.00 9.00 0.00 332,539.00

COMMON STOCK74346Y103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROS HOLDINGS INC

500.000 NHIH Local 16.528000 0.00 5.00 0.00 8,269.001.000000

Base 16.528000 0.00 5.00 0.00 8,269.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,400.000 NHIH Local 16.453600 0.00 14.00 0.00 23,049.041.000000

Base 16.453600 0.00 14.00 0.00 23,049.04

74346Y103 Total

19.00 0.000.001,900.000 Local 31,318.04

Base 0.00 19.00 0.00 31,318.04

COMMON STOCK74348T102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROSPECT CAPITAL CORP

7,800.000 NHIH Local 9.441300 0.00 78.00 0.00 73,720.141.000000

Base 9.441300 0.00 78.00 0.00 73,720.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,900.000 NHIH Local 9.433200 0.00 19.00 0.00 17,942.081.000000

Base 9.433200 0.00 19.00 0.00 17,942.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

25,000.000 NHDG Local 7.866900 0.00 125.00 0.00 196,797.501.000000

Base 7.866900 0.00 125.00 0.00 196,797.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,000.000 NHHZ Local 8.690000 0.00 0.00 0.00 217,250.001.000000

Base 8.690000 0.00 0.00 0.00 217,250.00
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25 Oct 2011 26 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

1.914 NHHZ Local 9.582027 0.00 0.00 0.00 18.341.000000

Base 9.582027 0.00 0.00 0.00 18.34

22 Nov 2011 28 Nov 2011 USD/DTCAUTREPAT-STK/$ DIV

5.304 NHHZ Local 9.210030 0.00 0.00 0.00 48.851.000000

Base 9.210030 0.00 0.00 0.00 48.85

22 Dec 2011 30 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

5.187 NHHZ Local 9.419703 0.00 0.00 0.00 48.861.000000

Base 9.419703 0.00 0.00 0.00 48.86

22 Dec 2011 30 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

104.391 NHIH Local 9.419777 0.00 0.00 0.00 983.341.000000

Base 9.419777 0.00 0.00 0.00 983.34

74348T102 Total

222.00 0.000.0059,816.796 Local 506,809.11

Base 0.00 222.00 0.00 506,809.11

COMMON STOCK USD1.743606105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROSPERITY BANCSHARES INC

1,200.000 NHIH Local 37.812900 0.00 12.00 0.00 45,387.481.000000

Base 37.812900 0.00 12.00 0.00 45,387.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 37.987400 0.00 30.00 0.00 113,992.201.000000

Base 37.987400 0.00 30.00 0.00 113,992.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,500.000 NHDG Local 32.017100 0.00 52.50 0.00 336,232.051.000000

Base 32.017100 0.00 52.50 0.00 336,232.05
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,500.000 NHHZ Local 35.900000 0.00 0.00 0.00 376,950.001.000000

Base 35.900000 0.00 0.00 0.00 376,950.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 37.762500 0.00 3.00 0.00 7,555.501.000000

Base 37.762500 0.00 3.00 0.00 7,555.50

743606105 Total

97.50 0.000.0025,400.000 Local 880,117.23

Base 0.00 97.50 0.00 880,117.23

COMMON STOCK USD.5743674103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROTECTIVE LIFE CORP

1,900.000 NHDG Local 15.630000 0.00 0.00 0.00 29,697.001.000000

Base 15.630000 0.00 0.00 0.00 29,697.00

COMMON STOCK743815102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROVIDENCE SERVICE CORP

500.000 NHIH Local 12.653000 0.00 5.00 0.00 6,331.501.000000

Base 12.653000 0.00 5.00 0.00 6,331.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 12.788600 0.00 7.00 0.00 8,959.021.000000

Base 12.788600 0.00 7.00 0.00 8,959.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 9.941500 0.00 11.50 0.00 22,876.951.000000

Base 9.941500 0.00 11.50 0.00 22,876.95

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 10.670000 0.00 0.00 0.00 24,541.001.000000

Base 10.670000 0.00 0.00 0.00 24,541.00
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743815102 Total

23.50 0.000.005,800.000 Local 62,708.47

Base 0.00 23.50 0.00 62,708.47

COMMON STOCK USD.0174386T105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROVIDENT FINANCIAL SERVICES

400.000 NHIH Local 12.647500 0.00 4.00 0.00 5,063.001.000000

Base 12.647500 0.00 4.00 0.00 5,063.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 12.525000 0.00 2.00 0.00 2,507.001.000000

Base 12.525000 0.00 2.00 0.00 2,507.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,800.000 NHIH Local 12.745100 0.00 48.00 0.00 61,224.481.000000

Base 12.745100 0.00 48.00 0.00 61,224.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,572.000 NHDG Local 10.439800 0.00 67.86 0.00 141,756.831.000000

Base 10.439800 0.00 67.86 0.00 141,756.83

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,572.000 NHHZ Local 11.630000 0.00 0.00 0.00 157,842.361.000000

Base 11.630000 0.00 0.00 0.00 157,842.36

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 12.661300 0.00 12.00 0.00 10,141.041.000000

Base 12.661300 0.00 12.00 0.00 10,141.04

74386T105 Total

133.86 0.000.0033,344.000 Local 378,534.71

Base 0.00 133.86 0.00 378,534.71
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COMMON STOCK USD.01744028101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROVIDENT NEW YORK BANCORP

200.000 NHIH Local 6.415000 0.00 2.00 0.00 1,285.001.000000

Base 6.415000 0.00 2.00 0.00 1,285.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 6.545200 0.00 32.00 0.00 20,976.641.000000

Base 6.545200 0.00 32.00 0.00 20,976.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,500.000 NHDG Local 5.724100 0.00 42.50 0.00 48,697.351.000000

Base 5.724100 0.00 42.50 0.00 48,697.35

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,500.000 NHHZ Local 6.070000 0.00 0.00 0.00 51,595.001.000000

Base 6.070000 0.00 0.00 0.00 51,595.00

744028101 Total

76.50 0.000.0020,400.000 Local 122,553.99

Base 0.00 76.50 0.00 122,553.99

COMMON STOCK USD.01744320102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRUDENTIAL FINANCIAL INC

9,400.000 NHDG Local 46.860000 0.00 0.00 0.00 440,484.001.000000

Base 46.860000 0.00 0.00 0.00 440,484.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 51.870000 0.00 3.00 0.00 10,377.001.000000

Base 51.870000 0.00 3.00 0.00 10,377.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHIH Local 53.550000 0.00 0.00 0.00 224,910.001.000000

Base 53.550000 0.00 0.00 0.00 224,910.00
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744320102 Total

3.00 0.000.0013,800.000 Local 675,771.00

Base 0.00 3.00 0.00 675,771.00

COMMON STOCK NPV744573106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPUBLIC SERVICE ENTERPRISE GP

9,500.000 NHDG Local 33.370000 0.00 0.00 0.00 317,015.001.000000

Base 33.370000 0.00 0.00 0.00 317,015.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 33.580000 0.00 7.50 0.00 16,797.501.000000

Base 33.580000 0.00 7.50 0.00 16,797.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHIH Local 33.600000 0.00 0.00 0.00 144,480.001.000000

Base 33.600000 0.00 0.00 0.00 144,480.00

744573106 Total

7.50 0.000.0014,300.000 Local 478,292.50

Base 0.00 7.50 0.00 478,292.50

REIT USD.174460D109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPUBLIC STORAGE

146.000 NHDG Local 111.350000 0.00 0.00 0.00 16,257.101.000000

Base 111.350000 0.00 0.00 0.00 16,257.10

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,227.000 NHIH Local 123.020000 0.00 0.00 0.00 150,945.541.000000

Base 123.020000 0.00 0.00 0.00 150,945.54

74460D109 Total

0.00 0.000.001,373.000 Local 167,202.64

Base 0.00 0.00 0.00 167,202.64
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LTD PARTNERSHIP74499P925 15 Nov 2011 15 Nov 2011 USD/BOSCAPITAL CALLSTERLING CAPITAL PARTNERS III

2,171,906.000 NHEL Local 1.000000 0.00 0.00 0.00 2,171,906.001.000000

Base 1.000000 0.00 0.00 0.00 2,171,906.00

COMMON STOCK USD.01745867101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPULTEGROUP INC

7,400.000 NHDG Local 3.950000 0.00 0.00 0.00 29,230.001.000000

Base 3.950000 0.00 0.00 0.00 29,230.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHIH Local 5.540000 0.00 0.00 0.00 16,066.001.000000

Base 5.540000 0.00 0.00 0.00 16,066.00

745867101 Total

0.00 0.000.0010,300.000 Local 45,296.00

Base 0.00 0.00 0.00 45,296.00

COMMON STOCK74586W106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PULSE ELECTRONICS CORP

100.000 NHIH Local 3.110000 0.00 1.00 0.00 312.001.000000

Base 3.110000 0.00 1.00 0.00 312.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 3.110000 0.00 3.00 0.00 936.001.000000

Base 3.110000 0.00 3.00 0.00 936.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 3.091300 0.00 15.00 0.00 4,651.951.000000

Base 3.091300 0.00 15.00 0.00 4,651.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,800.000 NHIH Local 3.092200 0.00 18.00 0.00 5,583.961.000000

Base 3.092200 0.00 18.00 0.00 5,583.96
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74586W106 Total

37.00 0.000.003,700.000 Local 11,483.91

Base 0.00 37.00 0.00 11,483.91

COMMON STOCK747277101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQLOGIC CORP

1,550.000 NHDG Local 12.680000 0.00 0.00 0.00 19,654.001.000000

Base 12.680000 0.00 0.00 0.00 19,654.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHY Local 13.842900 0.00 18.00 0.00 16,629.481.000000

Base 13.842900 0.00 18.00 0.00 16,629.48

747277101 Total

18.00 0.000.002,750.000 Local 36,283.48

Base 0.00 18.00 0.00 36,283.48

COMMON STOCK74727D306 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QAD INC A

100.000 NHIH Local 12.075000 0.00 1.00 0.00 1,208.501.000000

Base 12.075000 0.00 1.00 0.00 1,208.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 12.269000 0.00 5.00 0.00 6,139.501.000000

Base 12.269000 0.00 5.00 0.00 6,139.50

74727D306 Total

6.00 0.000.00600.000 Local 7,348.00

Base 0.00 6.00 0.00 7,348.00

COMMON STOCK747301109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COQUAD GRAPHICS INC

2,300.000 NHIH Local 13.371100 0.00 23.00 0.00 30,776.531.000000

Base 13.371100 0.00 23.00 0.00 30,776.53
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 15.847600 0.00 25.50 0.00 80,848.261.000000

Base 15.847600 0.00 25.50 0.00 80,848.26

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 16.860000 0.00 0.00 0.00 85,986.001.000000

Base 16.860000 0.00 0.00 0.00 85,986.00

747301109 Total

48.50 0.000.0012,500.000 Local 197,610.79

Base 0.00 48.50 0.00 197,610.79

COMMON STOCK USD1.747316107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QUAKER CHEMICAL CORP

100.000 NHIH Local 37.070000 0.00 1.00 0.00 3,708.001.000000

Base 37.070000 0.00 1.00 0.00 3,708.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,000.000 NHIH Local 36.783400 0.00 10.00 0.00 36,793.401.000000

Base 36.783400 0.00 10.00 0.00 36,793.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 25.857900 0.00 3.50 0.00 18,104.031.000000

Base 25.857900 0.00 3.50 0.00 18,104.03

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 29.640000 0.00 0.00 0.00 20,748.001.000000

Base 29.640000 0.00 0.00 0.00 20,748.00

747316107 Total

14.50 0.000.002,500.000 Local 79,353.43

Base 0.00 14.50 0.00 79,353.43
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COMMON STOCK74733T105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QLIK TECHNOLOGIES INC

6,300.000 NHIH Local 30.678600 0.00 63.00 0.00 193,338.181.000000

Base 30.678600 0.00 63.00 0.00 193,338.18

COMMON STOCK USD.0174733V100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQEP RESOURCES INC

700.000 NHDG Local 27.070000 0.00 0.00 0.00 18,949.001.000000

Base 27.070000 0.00 0.00 0.00 18,949.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHIH Local 34.210000 0.00 0.00 0.00 61,578.001.000000

Base 34.210000 0.00 0.00 0.00 61,578.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,350.000 NHDM Local 32.253000 0.00 20.25 0.00 43,561.801.000000

Base 32.253000 0.00 20.25 0.00 43,561.80

74733V100 Total

20.25 0.000.003,850.000 Local 124,088.80

Base 0.00 20.25 0.00 124,088.80

COMMON STOCK747525103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUALCOMM INC

14,500.000 NHIH Local 57.100000 0.00 0.00 0.00 827,950.001.000000

Base 57.100000 0.00 0.00 0.00 827,950.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHEU Local 52.428900 0.00 13.50 0.00 47,199.511.000000

Base 52.428900 0.00 13.50 0.00 47,199.51

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,210.000 NHDM Local 53.001300 0.00 18.15 0.00 64,149.721.000000

Base 53.001300 0.00 18.15 0.00 64,149.72
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747525103 Total

31.65 0.000.0016,610.000 Local 939,299.23

Base 0.00 31.65 0.00 939,299.23

COMMON STOCK NPV74756M102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QUALITY DISTRIBUTION INC

1,200.000 NHIH Local 10.525000 0.00 12.00 0.00 12,642.001.000000

Base 10.525000 0.00 12.00 0.00 12,642.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 10.590000 0.00 1.00 0.00 1,060.001.000000

Base 10.590000 0.00 1.00 0.00 1,060.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 8.678300 0.00 12.00 0.00 20,839.921.000000

Base 8.678300 0.00 12.00 0.00 20,839.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 10.470000 0.00 0.00 0.00 25,128.001.000000

Base 10.470000 0.00 0.00 0.00 25,128.00

74756M102 Total

25.00 0.000.006,100.000 Local 59,669.92

Base 0.00 25.00 0.00 59,669.92

COMMON STOCK USD.01747582104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QUALITY SYSTEMS INC

2,500.000 NHIH Local 39.304000 0.00 25.00 0.00 98,285.001.000000

Base 39.304000 0.00 25.00 0.00 98,285.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 39.194000 0.00 10.00 0.00 39,204.001.000000

Base 39.194000 0.00 10.00 0.00 39,204.00
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747582104 Total

35.00 0.000.003,500.000 Local 137,489.00

Base 0.00 35.00 0.00 137,489.00

COMMON STOCK USD.01747619104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COQUANEX BUILDING PRODUCTS

3,400.000 NHIH Local 15.000300 0.00 34.00 0.00 51,035.021.000000

Base 15.000300 0.00 34.00 0.00 51,035.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,500.000 NHDG Local 10.585200 0.00 42.50 0.00 90,016.701.000000

Base 10.585200 0.00 42.50 0.00 90,016.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,500.000 NHHZ Local 12.570000 0.00 0.00 0.00 106,845.001.000000

Base 12.570000 0.00 0.00 0.00 106,845.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 12.950000 0.00 12.00 0.00 10,372.001.000000

Base 12.950000 0.00 12.00 0.00 10,372.00

747619104 Total

88.50 0.000.0021,200.000 Local 258,268.72

Base 0.00 88.50 0.00 258,268.72

COMMON STOCK74762E102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUANTA SERVICES INC

4,000.000 NHDG Local 18.790000 0.00 0.00 0.00 75,160.001.000000

Base 18.790000 0.00 0.00 0.00 75,160.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHIH Local 18.770000 0.00 0.00 0.00 35,663.001.000000

Base 18.770000 0.00 0.00 0.00 35,663.00
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14 Dec 2011 19 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

21,983.000 NHIB Local 19.890200 0.00 659.49 0.00 437,905.761.000000

Base 19.890200 0.00 659.49 0.00 437,905.76

16 Dec 2011 21 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.

13,975.000 NHIB Local 20.526400 0.00 419.25 0.00 287,275.691.000000

Base 20.526400 0.00 419.25 0.00 287,275.69

74762E102 Total

1,078.74 0.000.0041,858.000 Local 836,004.45

Base 0.00 1,078.74 0.00 836,004.45

COMMON STOCK USD.01747906204 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COQUANTUM CORP

20,100.000 NHIH Local 2.669600 0.00 201.00 0.00 53,859.961.000000

Base 2.669600 0.00 201.00 0.00 53,859.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

51,000.000 NHDG Local 1.760200 0.00 255.00 0.00 90,025.201.000000

Base 1.760200 0.00 255.00 0.00 90,025.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

51,000.000 NHHZ Local 2.110000 0.00 0.00 0.00 107,610.001.000000

Base 2.110000 0.00 0.00 0.00 107,610.00

747906204 Total

456.00 0.000.00122,100.000 Local 251,495.16

Base 0.00 456.00 0.00 251,495.16

COMMON STOCK USD.0174834L100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUEST DIAGNOSTICS INC

600.000 NHDG Local 49.360000 0.00 0.00 0.00 29,616.001.000000

Base 49.360000 0.00 0.00 0.00 29,616.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 57.390000 0.00 0.00 0.00 74,607.001.000000

Base 57.390000 0.00 0.00 0.00 74,607.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 56.105000 0.00 3.00 0.00 11,224.001.000000

Base 56.105000 0.00 3.00 0.00 11,224.00

74834L100 Total

3.00 0.000.002,100.000 Local 115,447.00

Base 0.00 3.00 0.00 115,447.00

COMMON STOCK NPV74834T103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QUEST SOFTWARE INC

2,500.000 NHIH Local 19.079200 0.00 25.00 0.00 47,723.001.000000

Base 19.079200 0.00 25.00 0.00 47,723.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 19.097500 0.00 2.00 0.00 3,821.501.000000

Base 19.097500 0.00 2.00 0.00 3,821.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 19.183400 0.00 28.00 0.00 53,741.521.000000

Base 19.183400 0.00 28.00 0.00 53,741.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 15.835600 0.00 48.50 0.00 153,653.821.000000

Base 15.835600 0.00 48.50 0.00 153,653.82

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHZ Local 17.390000 0.00 0.00 0.00 168,683.001.000000

Base 17.390000 0.00 0.00 0.00 168,683.00
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74834T103 Total

103.50 0.000.0024,900.000 Local 427,622.84

Base 0.00 103.50 0.00 427,622.84

COMMON STOCK NPV748356102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUESTAR CORP

3,900.000 NHDG Local 17.710000 0.00 0.00 0.00 69,069.001.000000

Base 17.710000 0.00 0.00 0.00 69,069.00

COMMON STOCK NPV74835Y101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QUESTCOR PHARMACEUTICALS

2,501.000 NHIH Local 44.103700 0.00 25.01 0.00 110,328.361.000000

Base 44.103700 0.00 25.01 0.00 110,328.36

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,100.000 NHIH Local 44.147400 0.00 21.00 0.00 92,730.541.000000

Base 44.147400 0.00 21.00 0.00 92,730.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

99.000 NHIH Local 43.390000 0.00 0.99 0.00 4,296.601.000000

Base 43.390000 0.00 0.99 0.00 4,296.60

74835Y101 Total

47.00 0.000.004,700.000 Local 207,355.50

Base 0.00 47.00 0.00 207,355.50

COMMON STOCK USD.0174837R104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUICKSILVER RESOURCES INC

2,000.000 NHDG Local 7.580000 0.00 0.00 0.00 15,160.001.000000

Base 7.580000 0.00 0.00 0.00 15,160.00

COMMON STOCK USD.0174838C106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COQUIKSILVER INC

11,600.000 NHIH Local 3.201700 0.00 116.00 0.00 37,255.721.000000

Base 3.201700 0.00 116.00 0.00 37,255.72
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

29,300.000 NHDG Local 2.916400 0.00 146.50 0.00 85,597.021.000000

Base 2.916400 0.00 146.50 0.00 85,597.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

29,300.000 NHHZ Local 3.190000 0.00 0.00 0.00 93,467.001.000000

Base 3.190000 0.00 0.00 0.00 93,467.00

74838C106 Total

262.50 0.000.0070,200.000 Local 216,319.74

Base 0.00 262.50 0.00 216,319.74

COMMON STOCK74838J101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QUIDEL CORP

666.000 NHIH Local 16.999805 0.00 6.66 0.00 11,328.531.000000

Base 16.999805 0.00 6.66 0.00 11,328.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,834.000 NHIH Local 16.979700 0.00 18.34 0.00 31,159.111.000000

Base 16.979700 0.00 18.34 0.00 31,159.11

74838J101 Total

25.00 0.000.002,500.000 Local 42,487.64

Base 0.00 25.00 0.00 42,487.64

COMMON STOCK74874Q100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QUINSTREET INC

200.000 NHIH Local 9.247500 0.00 2.00 0.00 1,851.501.000000

Base 9.247500 0.00 2.00 0.00 1,851.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 9.378000 0.00 23.00 0.00 21,592.401.000000

Base 9.378000 0.00 23.00 0.00 21,592.40
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 10.372100 0.00 27.00 0.00 56,036.341.000000

Base 10.372100 0.00 27.00 0.00 56,036.34

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHZ Local 11.450000 0.00 0.00 0.00 61,830.001.000000

Base 11.450000 0.00 0.00 0.00 61,830.00

74874Q100 Total

52.00 0.000.0013,300.000 Local 141,310.24

Base 0.00 52.00 0.00 141,310.24

REIT USD.01749227609 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RAIT FINANCIAL TRUST

3,200.000 NHIH Local 4.737800 0.00 32.00 0.00 15,192.961.000000

Base 4.737800 0.00 32.00 0.00 15,192.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 4.760000 0.00 2.00 0.00 954.001.000000

Base 4.760000 0.00 2.00 0.00 954.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,700.000 NHDG Local 2.971100 0.00 43.50 0.00 25,892.071.000000

Base 2.971100 0.00 43.50 0.00 25,892.07

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHHZ Local 3.690000 0.00 0.00 0.00 32,103.001.000000

Base 3.690000 0.00 0.00 0.00 32,103.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,100.000 NHHZ Local 4.460000 0.00 31.50 0.00 9,397.501.000000

Base 4.460000 0.00 31.50 0.00 9,397.50
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749227609 Total

109.00 0.000.0022,900.000 Local 83,539.53

Base 0.00 109.00 0.00 83,539.53

COMMON STOCK USD1.749607107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RLI CORP

700.000 NHIH Local 70.857900 0.00 7.00 0.00 49,607.531.000000

Base 70.857900 0.00 7.00 0.00 49,607.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 71.193300 0.00 9.00 0.00 64,082.971.000000

Base 71.193300 0.00 9.00 0.00 64,082.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 62.185400 0.00 20.00 0.00 248,761.601.000000

Base 62.185400 0.00 20.00 0.00 248,761.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 67.880000 0.00 0.00 0.00 271,520.001.000000

Base 67.880000 0.00 0.00 0.00 271,520.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 70.485000 0.00 3.00 0.00 14,100.001.000000

Base 70.485000 0.00 3.00 0.00 14,100.00

749607107 Total

39.00 0.000.009,800.000 Local 648,072.10

Base 0.00 39.00 0.00 648,072.10

REIT74965L101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCRLJ LODGING TRUST

2,500.000 NHIH Local 16.094000 0.00 25.00 0.00 40,260.001.000000

Base 16.094000 0.00 25.00 0.00 40,260.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 12.404300 0.00 30.50 0.00 75,696.731.000000

Base 12.404300 0.00 30.50 0.00 75,696.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 12.820000 0.00 0.00 0.00 78,202.001.000000

Base 12.820000 0.00 0.00 0.00 78,202.00

19 Dec 2011 USD/DTCSTATE STREET BANK AND TRUST

8,831.000 NHEJ Local 16.270000 0.00 0.00 0.00 143,680.371.000000

Base 16.270000 0.00 0.00 0.00 143,680.37

19 Dec 2011 CANCEL USD/DTCSTATE STREET BANK AND TRUST

-8,831.000 NHEJ Local 16.270000 0.00 0.00 0.00 -143,680.371.000000

Base 16.270000 0.00 0.00 0.00 -143,680.37

19 Dec 2011 USD/DTCCONTRIBUTION (NON CASH)

8,831.000 NHEJ Local 16.270000 0.00 0.00 0.00 143,680.371.000000

Base 16.270000 0.00 0.00 0.00 143,680.37

19 Dec 2011 CANCEL USD/DTCCONTRIBUTION (NON CASH)

-8,831.000 NHEJ Local 16.270000 0.00 0.00 0.00 -143,680.371.000000

Base 16.270000 0.00 0.00 0.00 -143,680.37

74965L101 Total

55.50 0.000.0014,700.000 Local 194,158.73

Base 0.00 55.50 0.00 194,158.73

COMMON STOCK USD.1749660106 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.RPC INC

1,200.000 NHEU Local 20.204400 0.00 18.00 0.00 24,263.281.000000

Base 20.204400 0.00 18.00 0.00 24,263.28
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07 Nov 2011 10 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

9,369.000 NHEZ Local 20.650000 0.00 281.07 0.00 193,750.921.000000

Base 20.650000 0.00 281.07 0.00 193,750.92

08 Nov 2011 14 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

9,359.000 NHEZ Local 21.169500 0.00 280.77 0.00 198,406.121.000000

Base 21.169500 0.00 280.77 0.00 198,406.12

09 Nov 2011 15 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

9,374.000 NHEZ Local 20.767100 0.00 281.22 0.00 194,952.021.000000

Base 20.767100 0.00 281.22 0.00 194,952.02

10 Nov 2011 16 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

9,373.000 NHEZ Local 20.976800 0.00 281.19 0.00 196,896.741.000000

Base 20.976800 0.00 281.19 0.00 196,896.74

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHEU Local 16.801300 0.00 12.00 0.00 13,453.041.000000

Base 16.801300 0.00 12.00 0.00 13,453.04

749660106 Total

1,154.25 0.000.0039,475.000 Local 821,722.12

Base 0.00 1,154.25 0.00 821,722.12

COMMON STOCK USD.01749685103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRPM INTERNATIONAL INC

2,300.000 NHDG Local 18.700000 0.00 0.00 0.00 43,010.001.000000

Base 18.700000 0.00 0.00 0.00 43,010.00

COMMON STOCK74972G103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RPX CORP

700.000 NHIH Local 14.713600 0.00 7.00 0.00 10,306.521.000000

Base 14.713600 0.00 7.00 0.00 10,306.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 14.857500 0.00 2.00 0.00 2,973.501.000000

Base 14.857500 0.00 2.00 0.00 2,973.50

74972G103 Total

9.00 0.000.00900.000 Local 13,280.02

Base 0.00 9.00 0.00 13,280.02

COMMON STOCK NPV74972L102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CORSC HOLDINGS INC

6,000.000 NHIH Local 11.125200 0.00 60.00 0.00 66,811.201.000000

Base 11.125200 0.00 60.00 0.00 66,811.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,600.000 NHDG Local 7.225300 0.00 78.00 0.00 112,792.681.000000

Base 7.225300 0.00 78.00 0.00 112,792.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,600.000 NHHZ Local 8.730000 0.00 0.00 0.00 136,188.001.000000

Base 8.730000 0.00 0.00 0.00 136,188.00

74972L102 Total

138.00 0.000.0037,200.000 Local 315,791.88

Base 0.00 138.00 0.00 315,791.88

COMMON STOCK USD.0174973W107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CORTI INTERNATIONAL METALS INC

2,700.000 NHIH Local 27.175600 0.00 27.00 0.00 73,401.121.000000

Base 27.175600 0.00 27.00 0.00 73,401.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 21.424500 0.00 30.00 0.00 128,577.001.000000

Base 21.424500 0.00 30.00 0.00 128,577.00
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 24.620000 0.00 0.00 0.00 147,720.001.000000

Base 24.620000 0.00 0.00 0.00 147,720.00

74973W107 Total

57.00 0.000.0014,700.000 Local 349,698.12

Base 0.00 57.00 0.00 349,698.12

COMMON STOCK74975N105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RTI BIOLOGICS INC

4,900.000 NHIH Local 4.349000 0.00 49.00 0.00 21,359.101.000000

Base 4.349000 0.00 49.00 0.00 21,359.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,700.000 NHDG Local 3.364700 0.00 58.50 0.00 39,425.491.000000

Base 3.364700 0.00 58.50 0.00 39,425.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,700.000 NHHZ Local 3.450000 0.00 0.00 0.00 40,365.001.000000

Base 3.450000 0.00 0.00 0.00 40,365.00

74975N105 Total

107.50 0.000.0028,300.000 Local 101,149.59

Base 0.00 107.50 0.00 101,149.59

COMMON STOCK NPV749941100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RF MICRO DEVICES INC

7,600.000 NHIH Local 6.984700 0.00 76.00 0.00 53,159.721.000000

Base 6.984700 0.00 76.00 0.00 53,159.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

17,000.000 NHIH Local 7.009100 0.00 170.00 0.00 119,324.701.000000

Base 7.009100 0.00 170.00 0.00 119,324.70
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

56,800.000 NHDG Local 6.181000 0.00 284.00 0.00 351,364.801.000000

Base 6.181000 0.00 284.00 0.00 351,364.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

56,800.000 NHHZ Local 6.860000 0.00 0.00 0.00 389,648.001.000000

Base 6.860000 0.00 0.00 0.00 389,648.00

749941100 Total

530.00 0.000.00138,200.000 Local 913,497.22

Base 0.00 530.00 0.00 913,497.22

COMMON STOCK750236101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCRADIAN GROUP INC

11,900.000 NHIH Local 2.414500 0.00 119.00 0.00 28,851.551.000000

Base 2.414500 0.00 119.00 0.00 28,851.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

30,600.000 NHDG Local 1.897900 0.00 153.00 0.00 58,228.741.000000

Base 1.897900 0.00 153.00 0.00 58,228.74

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

30,600.000 NHHZ Local 2.410000 0.00 0.00 0.00 73,746.001.000000

Base 2.410000 0.00 0.00 0.00 73,746.00

750236101 Total

272.00 0.000.0073,100.000 Local 160,826.29

Base 0.00 272.00 0.00 160,826.29

COMMON STOCK USD1.750438103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRADIOSHACK CORP

1,700.000 NHDG Local 11.620000 0.00 0.00 0.00 19,754.001.000000

Base 11.620000 0.00 0.00 0.00 19,754.00
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COMMON STOCK NPV750459109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RADISYS CORP

1,800.000 NHIH Local 5.108600 0.00 18.00 0.00 9,213.481.000000

Base 5.108600 0.00 18.00 0.00 9,213.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 6.009300 0.00 21.50 0.00 25,861.491.000000

Base 6.009300 0.00 21.50 0.00 25,861.49

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 6.290000 0.00 0.00 0.00 27,047.001.000000

Base 6.290000 0.00 0.00 0.00 27,047.00

750459109 Total

39.50 0.000.0010,400.000 Local 62,121.97

Base 0.00 39.50 0.00 62,121.97

COMMON STOCK750491102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RADNET INC

300.000 NHIH Local 2.356700 0.00 3.00 0.00 710.011.000000

Base 2.356700 0.00 3.00 0.00 710.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 2.327600 0.00 25.00 0.00 5,844.001.000000

Base 2.327600 0.00 25.00 0.00 5,844.00

750491102 Total

28.00 0.000.002,800.000 Local 6,554.01

Base 0.00 28.00 0.00 6,554.01

COMMON STOCK USD.01750753402 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RAILAMERICA INC

400.000 NHIH Local 13.881300 0.00 4.00 0.00 5,556.521.000000

Base 13.881300 0.00 4.00 0.00 5,556.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 13.976700 0.00 15.00 0.00 20,980.051.000000

Base 13.976700 0.00 15.00 0.00 20,980.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 13.064800 0.00 23.50 0.00 61,428.061.000000

Base 13.064800 0.00 23.50 0.00 61,428.06

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHZ Local 14.260000 0.00 0.00 0.00 67,022.001.000000

Base 14.260000 0.00 0.00 0.00 67,022.00

750753402 Total

42.50 0.000.0011,300.000 Local 154,986.63

Base 0.00 42.50 0.00 154,986.63

COMMON STOCK750917106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RAMBUS INC

2,600.000 NHIH Local 18.069800 0.00 26.00 0.00 47,007.481.000000

Base 18.069800 0.00 26.00 0.00 47,007.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 18.102000 0.00 15.00 0.00 27,168.001.000000

Base 18.102000 0.00 15.00 0.00 27,168.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,600.000 NHIH Local 18.040500 0.00 46.00 0.00 83,032.301.000000

Base 18.040500 0.00 46.00 0.00 83,032.30

750917106 Total

87.00 0.000.008,700.000 Local 157,207.78

Base 0.00 87.00 0.00 157,207.78
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COMMON STOCK USD.01751028101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRALCORP HOLDINGS INC

1,000.000 NHDG Local 76.710000 0.00 0.00 0.00 76,710.001.000000

Base 76.710000 0.00 0.00 0.00 76,710.00

COMMON STOCK USD.01751212101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRALPH LAUREN CORP

550.000 NHIH Local 156.110000 0.00 0.00 0.00 85,860.501.000000

Base 156.110000 0.00 0.00 0.00 85,860.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

76.000 NHEU Local 137.471300 0.00 1.14 0.00 10,448.961.000000

Base 137.471300 0.00 1.14 0.00 10,448.96

751212101 Total

1.14 0.000.00626.000 Local 96,309.46

Base 0.00 1.14 0.00 96,309.46

REIT USD.01751452202 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RAMCO GERSHENSON PROPERTIES

1,503.000 NHIH Local 9.201703 0.00 15.03 0.00 13,845.191.000000

Base 9.201703 0.00 15.03 0.00 13,845.19

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 9.195000 0.00 1.00 0.00 920.501.000000

Base 9.195000 0.00 1.00 0.00 920.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,797.000 NHIH Local 9.247401 0.00 17.97 0.00 16,635.551.000000

Base 9.247401 0.00 17.97 0.00 16,635.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,600.000 NHDG Local 7.598800 0.00 43.00 0.00 65,392.681.000000

Base 7.598800 0.00 43.00 0.00 65,392.68
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,600.000 NHHZ Local 8.240000 0.00 0.00 0.00 70,864.001.000000

Base 8.240000 0.00 0.00 0.00 70,864.00

751452202 Total

77.00 0.000.0020,600.000 Local 167,657.92

Base 0.00 77.00 0.00 167,657.92

COMMON STOCK USD.0175281A109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRANGE RESOURCES CORP

1,700.000 NHIH Local 70.800000 0.00 0.00 0.00 120,360.001.000000

Base 70.800000 0.00 0.00 0.00 120,360.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHDZ Local 71.162500 0.00 16.00 0.00 56,946.001.000000

Base 71.162500 0.00 16.00 0.00 56,946.00

75281A109 Total

16.00 0.000.002,500.000 Local 177,306.00

Base 0.00 16.00 0.00 177,306.00

COMMON STOCK75382F106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RAPTOR PHARMACEUTICAL CORP

4,100.000 NHIH Local 4.693900 0.00 41.00 0.00 19,285.991.000000

Base 4.693900 0.00 41.00 0.00 19,285.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 4.732500 0.00 2.00 0.00 948.501.000000

Base 4.732500 0.00 2.00 0.00 948.50

75382F106 Total

43.00 0.000.004,300.000 Local 20,234.49

Base 0.00 43.00 0.00 20,234.49
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COMMON STOCK USD1.754212108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCRAVEN INDUSTRIES INC

1,600.000 NHIH Local 62.245000 0.00 16.00 0.00 99,608.001.000000

Base 62.245000 0.00 16.00 0.00 99,608.00

COMMON STOCK USD.01754730109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRAYMOND JAMES FINANCIAL INC

2,100.000 NHDG Local 25.960000 0.00 0.00 0.00 54,516.001.000000

Base 25.960000 0.00 0.00 0.00 54,516.00

REIT NPV754907103 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.RAYONIER INC

500.000 NHEU Local 41.420000 0.00 7.50 0.00 20,717.501.000000

Base 41.420000 0.00 7.50 0.00 20,717.50

COMMON STOCK USD.01755111507 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRAYTHEON COMPANY

6,900.000 NHDG Local 40.870000 0.00 0.00 0.00 282,003.001.000000

Base 40.870000 0.00 0.00 0.00 282,003.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 43.735000 0.00 6.00 0.00 17,500.001.000000

Base 43.735000 0.00 6.00 0.00 17,500.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHIH Local 45.130000 0.00 0.00 0.00 135,390.001.000000

Base 45.130000 0.00 0.00 0.00 135,390.00

755111507 Total

6.00 0.000.0010,300.000 Local 434,893.00

Base 0.00 6.00 0.00 434,893.00

COMMON STOCK USD.0175524B104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RBC BEARINGS INC

2,000.000 NHIH Local 41.452900 0.00 20.00 0.00 82,925.801.000000

Base 41.452900 0.00 20.00 0.00 82,925.80
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 33.493800 0.00 5.00 0.00 33,498.801.000000

Base 33.493800 0.00 5.00 0.00 33,498.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHZ Local 38.220000 0.00 0.00 0.00 38,220.001.000000

Base 38.220000 0.00 0.00 0.00 38,220.00

75524B104 Total

25.00 0.000.004,000.000 Local 154,644.60

Base 0.00 25.00 0.00 154,644.60

COMMON STOCK75525F104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REACHLOCAL INC

300.000 NHIH Local 9.316700 0.00 3.00 0.00 2,798.011.000000

Base 9.316700 0.00 3.00 0.00 2,798.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 9.257500 0.00 6.00 0.00 5,560.501.000000

Base 9.257500 0.00 6.00 0.00 5,560.50

75525F104 Total

9.00 0.000.00900.000 Local 8,358.51

Base 0.00 9.00 0.00 8,358.51

COMMON STOCK75604L105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REALD INC

1,500.000 NHIH Local 9.561300 0.00 15.00 0.00 14,356.951.000000

Base 9.561300 0.00 15.00 0.00 14,356.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 9.581400 0.00 22.00 0.00 21,101.081.000000

Base 9.581400 0.00 22.00 0.00 21,101.08
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75604L105 Total

37.00 0.000.003,700.000 Local 35,458.03

Base 0.00 37.00 0.00 35,458.03

COMMON STOCK75605L708 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REALNETWORKS INC

600.000 NHIH Local 7.490000 0.00 6.00 0.00 4,500.001.000000

Base 7.490000 0.00 6.00 0.00 4,500.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 7.510700 0.00 13.00 0.00 9,776.911.000000

Base 7.510700 0.00 13.00 0.00 9,776.91

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 8.064100 0.00 23.00 0.00 37,117.861.000000

Base 8.064100 0.00 23.00 0.00 37,117.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 8.730000 0.00 0.00 0.00 40,158.001.000000

Base 8.730000 0.00 0.00 0.00 40,158.00

75605L708 Total

42.00 0.000.0011,100.000 Local 91,552.77

Base 0.00 42.00 0.00 91,552.77

COMMON STOCK75606N109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REALPAGE INC

2,100.000 NHIH Local 25.142400 0.00 21.00 0.00 52,820.041.000000

Base 25.142400 0.00 21.00 0.00 52,820.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 25.011700 0.00 6.00 0.00 15,013.021.000000

Base 25.011700 0.00 6.00 0.00 15,013.02
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75606N109 Total

27.00 0.000.002,700.000 Local 67,833.06

Base 0.00 27.00 0.00 67,833.06

REIT USD1.756109104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREALTY INCOME CORP

2,200.000 NHDG Local 32.240000 0.00 0.00 0.00 70,928.001.000000

Base 32.240000 0.00 0.00 0.00 70,928.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 33.200000 0.00 4.50 0.00 9,964.501.000000

Base 33.200000 0.00 4.50 0.00 9,964.50

756109104 Total

4.50 0.000.002,500.000 Local 80,892.50

Base 0.00 4.50 0.00 80,892.50

COMMON STOCK756577102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRED HAT INC

1,600.000 NHIH Local 50.200000 0.00 0.00 0.00 80,320.001.000000

Base 50.200000 0.00 0.00 0.00 80,320.00

COMMON STOCK USD.01756764106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RED LION HOTELS CORP

900.000 NHIH Local 6.818300 0.00 9.00 0.00 6,145.471.000000

Base 6.818300 0.00 9.00 0.00 6,145.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 6.740000 0.00 4.00 0.00 2,700.001.000000

Base 6.740000 0.00 4.00 0.00 2,700.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 6.786900 0.00 16.50 0.00 22,413.271.000000

Base 6.786900 0.00 16.50 0.00 22,413.27
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 6.990000 0.00 0.00 0.00 23,067.001.000000

Base 6.990000 0.00 0.00 0.00 23,067.00

756764106 Total

29.50 0.000.007,900.000 Local 54,325.74

Base 0.00 29.50 0.00 54,325.74

COMMON STOCK75689M101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RED ROBIN GOURMET BURGERS

400.000 NHIH Local 27.602500 0.00 4.00 0.00 11,045.001.000000

Base 27.602500 0.00 4.00 0.00 11,045.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 27.600000 0.00 8.00 0.00 22,088.001.000000

Base 27.600000 0.00 8.00 0.00 22,088.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 22.306700 0.00 1.50 0.00 6,693.511.000000

Base 22.306700 0.00 1.50 0.00 6,693.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHZ Local 22.790000 0.00 0.00 0.00 6,837.001.000000

Base 22.790000 0.00 0.00 0.00 6,837.00

75689M101 Total

13.50 0.000.001,800.000 Local 46,663.51

Base 0.00 13.50 0.00 46,663.51

REIT USD.01758075402 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REDWOOD TRUST INC

4,280.000 NHIH Local 10.726900 0.00 42.80 0.00 45,953.931.000000

Base 10.726900 0.00 42.80 0.00 45,953.93
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,720.000 NHIH Local 10.623199 0.00 27.20 0.00 28,922.301.000000

Base 10.623199 0.00 27.20 0.00 28,922.30

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,600.000 NHDG Local 10.387700 0.00 88.00 0.00 182,911.521.000000

Base 10.387700 0.00 88.00 0.00 182,911.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,600.000 NHHZ Local 11.010000 0.00 0.00 0.00 193,776.001.000000

Base 11.010000 0.00 0.00 0.00 193,776.00

758075402 Total

158.00 0.000.0042,200.000 Local 451,563.75

Base 0.00 158.00 0.00 451,563.75

COMMON STOCK USD.01758750103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREGAL BELOIT CORP

700.000 NHDG Local 45.380000 0.00 0.00 0.00 31,766.001.000000

Base 45.380000 0.00 0.00 0.00 31,766.00

REIT USD.01758849103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREGENCY CENTERS CORP

2,000.000 NHDG Local 35.330000 0.00 0.00 0.00 70,660.001.000000

Base 35.330000 0.00 0.00 0.00 70,660.00

COMMON STOCK USD.05758932107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REGIS CORP

2,312.000 NHIH Local 17.099500 0.00 23.12 0.00 39,557.161.000000

Base 17.099500 0.00 23.12 0.00 39,557.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 16.955000 0.00 1.00 0.00 1,696.501.000000

Base 16.955000 0.00 1.00 0.00 1,696.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,788.000 NHIH Local 17.040600 0.00 27.88 0.00 47,537.071.000000

Base 17.040600 0.00 27.88 0.00 47,537.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,000.000 NHDG Local 14.291700 0.00 65.00 0.00 185,857.101.000000

Base 14.291700 0.00 65.00 0.00 185,857.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,000.000 NHHZ Local 15.730000 0.00 0.00 0.00 204,490.001.000000

Base 15.730000 0.00 0.00 0.00 204,490.00

758932107 Total

117.00 0.000.0031,200.000 Local 479,137.83

Base 0.00 117.00 0.00 479,137.83

COMMON STOCK USD.017591EP100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREGIONS FINANCIAL CORP

25,100.000 NHDG Local 3.330000 0.00 0.00 0.00 83,583.001.000000

Base 3.330000 0.00 0.00 0.00 83,583.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,800.000 NHIH Local 4.020000 0.00 0.00 0.00 43,416.001.000000

Base 4.020000 0.00 0.00 0.00 43,416.00

7591EP100 Total

0.00 0.000.0035,900.000 Local 126,999.00

Base 0.00 0.00 0.00 126,999.00

COMMON STOCK USD.01759351604 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREINSURANCE GROUP OF AMERICA

1,200.000 NHDG Local 45.950000 0.00 0.00 0.00 55,140.001.000000

Base 45.950000 0.00 0.00 0.00 55,140.00
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GDR75945E109 23 Nov 2011 29 Nov 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCRELIANCE INFRAST SP GDR 144A

2,897.000 NHIL Local 22.800000 0.00 43.46 0.00 66,095.061.000000

Base 22.800000 0.00 43.46 0.00 66,095.06

GDR759470107 23 Nov 2011 30 Nov 2011 USD/CED 0.012 NATEXIS BLEICHROEDER INCRELIANCE INDS SPONS GDR 144A

100,097.000 NHIL Local 29.370600 0.00 1,469.95 0.00 2,941,378.901.000000

Base 29.370600 0.00 1,469.95 0.00 2,941,378.90

COMMON STOCK NPV759509102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRELIANCE STEEL + ALUMINUM

1,100.000 NHDG Local 34.010000 0.00 0.00 0.00 37,411.001.000000

Base 34.010000 0.00 0.00 0.00 37,411.00

COMMON STOCK USD.0175968L105 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)RENAISSANCE LEARNING INC

2,000.000 NHDG Local 16.804500 0.00 10.00 0.00 33,619.001.000000

Base 16.804500 0.00 10.00 0.00 33,619.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 17.010000 0.00 0.00 0.00 34,020.001.000000

Base 17.010000 0.00 0.00 0.00 34,020.00

75968L105 Total

10.00 0.000.004,000.000 Local 67,639.00

Base 0.00 10.00 0.00 67,639.00

COMMON STOCK USD5.75970E107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RENASANT CORP

800.000 NHIH Local 14.613200 0.00 8.00 0.00 11,698.561.000000

Base 14.613200 0.00 8.00 0.00 11,698.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,400.000 NHIH Local 14.580100 0.00 14.00 0.00 20,426.141.000000

Base 14.580100 0.00 14.00 0.00 20,426.14
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 12.637500 0.00 28.00 0.00 70,798.001.000000

Base 12.637500 0.00 28.00 0.00 70,798.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHZ Local 13.960000 0.00 0.00 0.00 78,176.001.000000

Base 13.960000 0.00 0.00 0.00 78,176.00

75970E107 Total

50.00 0.000.0013,400.000 Local 181,098.70

Base 0.00 50.00 0.00 181,098.70

COMMON STOCK USD.0176009N100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RENT A CENTER INC

1,200.000 NHIH Local 36.482900 0.00 12.00 0.00 43,791.481.000000

Base 36.482900 0.00 12.00 0.00 43,791.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 36.495000 0.00 1.00 0.00 3,650.501.000000

Base 36.495000 0.00 1.00 0.00 3,650.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,400.000 NHIH Local 36.483300 0.00 44.00 0.00 160,570.521.000000

Base 36.483300 0.00 44.00 0.00 160,570.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,300.000 NHDG Local 26.723100 0.00 71.50 0.00 382,211.831.000000

Base 26.723100 0.00 71.50 0.00 382,211.83

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,300.000 NHHZ Local 30.070000 0.00 0.00 0.00 430,001.001.000000

Base 30.070000 0.00 0.00 0.00 430,001.00
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76009N100 Total

128.50 0.000.0034,300.000 Local 1,020,225.33

Base 0.00 128.50 0.00 1,020,225.33

COMMON STOCK USD.01760112102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RENTECH INC

3,800.000 NHIH Local 1.580300 0.00 38.00 0.00 6,043.141.000000

Base 1.580300 0.00 38.00 0.00 6,043.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,900.000 NHIH Local 1.568300 0.00 39.00 0.00 6,155.371.000000

Base 1.568300 0.00 39.00 0.00 6,155.37

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

12,200.000 NHIH Local 1.628200 0.00 122.00 0.00 19,986.041.000000

Base 1.628200 0.00 122.00 0.00 19,986.04

760112102 Total

199.00 0.000.0019,900.000 Local 32,184.55

Base 0.00 199.00 0.00 32,184.55

COMMON STOCK760174102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RENTRAK CORP

200.000 NHIH Local 13.040000 0.00 2.00 0.00 2,610.001.000000

Base 13.040000 0.00 2.00 0.00 2,610.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 13.075700 0.00 7.00 0.00 9,159.991.000000

Base 13.075700 0.00 7.00 0.00 9,159.99

760174102 Total

9.00 0.000.00900.000 Local 11,769.99

Base 0.00 9.00 0.00 11,769.99
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COMMON STOCK760276105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCREPUBLIC AIRWAYS HOLDINGS IN

4,300.000 NHIH Local 4.057700 0.00 43.00 0.00 17,491.111.000000

Base 4.057700 0.00 43.00 0.00 17,491.11

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,800.000 NHDG Local 2.539700 0.00 54.00 0.00 27,482.761.000000

Base 2.539700 0.00 54.00 0.00 27,482.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,800.000 NHHZ Local 2.680000 0.00 0.00 0.00 28,944.001.000000

Base 2.680000 0.00 0.00 0.00 28,944.00

760276105 Total

97.00 0.000.0025,900.000 Local 73,917.87

Base 0.00 97.00 0.00 73,917.87

COMMON STOCK NPV760281204 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCREPUBLIC BANCORP INC CLASS A

300.000 NHIH Local 20.271700 0.00 3.00 0.00 6,084.511.000000

Base 20.271700 0.00 3.00 0.00 6,084.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 20.408300 0.00 6.00 0.00 12,250.981.000000

Base 20.408300 0.00 6.00 0.00 12,250.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 17.298500 0.00 11.00 0.00 38,067.701.000000

Base 17.298500 0.00 11.00 0.00 38,067.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 19.300000 0.00 0.00 0.00 42,460.001.000000

Base 19.300000 0.00 0.00 0.00 42,460.00
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760281204 Total

20.00 0.000.005,300.000 Local 98,863.19

Base 0.00 20.00 0.00 98,863.19

COMMON STOCK USD.01760759100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREPUBLIC SERVICES INC

5,800.000 NHDG Local 28.060000 0.00 0.00 0.00 162,748.001.000000

Base 28.060000 0.00 0.00 0.00 162,748.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 27.260000 0.00 0.00 0.00 76,328.001.000000

Base 27.260000 0.00 0.00 0.00 76,328.00

760759100 Total

0.00 0.000.008,600.000 Local 239,076.00

Base 0.00 0.00 0.00 239,076.00

COMMON STOCK76116A108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RESOLUTE ENERGY CORP

1,000.000 NHIH Local 13.398000 0.00 10.00 0.00 13,408.001.000000

Base 13.398000 0.00 10.00 0.00 13,408.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 13.482500 0.00 31.00 0.00 41,826.751.000000

Base 13.482500 0.00 31.00 0.00 41,826.75

76116A108 Total

41.00 0.000.004,100.000 Local 55,234.75

Base 0.00 41.00 0.00 55,234.75

REIT USD.00176120W302 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RESOURCE CAPITAL CORP

440.000 NHIH Local 5.263409 0.00 4.40 0.00 2,320.301.000000

Base 5.263409 0.00 4.40 0.00 2,320.30
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,860.000 NHIH Local 5.259301 0.00 28.60 0.00 15,070.201.000000

Base 5.259301 0.00 28.60 0.00 15,070.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 5.273100 0.00 31.00 0.00 16,377.611.000000

Base 5.273100 0.00 31.00 0.00 16,377.61

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,200.000 NHDG Local 4.560200 0.00 81.00 0.00 73,956.241.000000

Base 4.560200 0.00 81.00 0.00 73,956.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,200.000 NHHZ Local 4.950000 0.00 0.00 0.00 80,190.001.000000

Base 4.950000 0.00 0.00 0.00 80,190.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,700.000 NHHZ Local 5.620000 0.00 40.50 0.00 15,214.501.000000

Base 5.620000 0.00 40.50 0.00 15,214.50

76120W302 Total

185.50 0.000.0041,500.000 Local 203,128.85

Base 0.00 185.50 0.00 203,128.85

COMMON STOCK USD.0176122Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RESOURCES CONNECTION INC

3,600.000 NHIH Local 11.231800 0.00 36.00 0.00 40,470.481.000000

Base 11.231800 0.00 36.00 0.00 40,470.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 11.230000 0.00 5.00 0.00 5,620.001.000000

Base 11.230000 0.00 5.00 0.00 5,620.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,600.000 NHDG Local 9.565300 0.00 53.00 0.00 101,445.181.000000

Base 9.565300 0.00 53.00 0.00 101,445.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,600.000 NHHZ Local 10.320000 0.00 0.00 0.00 109,392.001.000000

Base 10.320000 0.00 0.00 0.00 109,392.00

76122Q105 Total

94.00 0.000.0025,300.000 Local 256,927.66

Base 0.00 94.00 0.00 256,927.66

COMMON STOCK761248103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RESPONSYS INC

500.000 NHIH Local 8.717000 0.00 5.00 0.00 4,363.501.000000

Base 8.717000 0.00 5.00 0.00 4,363.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 8.772500 0.00 4.00 0.00 3,513.001.000000

Base 8.772500 0.00 4.00 0.00 3,513.00

761248103 Total

9.00 0.000.00900.000 Local 7,876.50

Base 0.00 9.00 0.00 7,876.50

REIT USD.000176131N101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RETAIL OPPORTUNITY INVESTMEN

378.000 NHIH Local 11.450503 0.00 3.78 0.00 4,332.071.000000

Base 11.450503 0.00 3.78 0.00 4,332.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 11.440000 0.00 1.00 0.00 1,145.001.000000

Base 11.440000 0.00 1.00 0.00 1,145.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,322.000 NHIH Local 11.485900 0.00 33.22 0.00 38,189.381.000000

Base 11.485900 0.00 33.22 0.00 38,189.38

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

800.000 NHIH Local 11.547600 0.00 0.00 0.00 9,238.081.000000

Base 11.547600 0.00 0.00 0.00 9,238.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,500.000 NHDG Local 10.597400 0.00 47.50 0.00 100,722.801.000000

Base 10.597400 0.00 47.50 0.00 100,722.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHHZ Local 10.800000 0.00 0.00 0.00 102,600.001.000000

Base 10.800000 0.00 0.00 0.00 102,600.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,800.000 NHHZ Local 11.596800 0.00 42.00 0.00 32,513.041.000000

Base 11.596800 0.00 42.00 0.00 32,513.04

76131N101 Total

127.50 0.000.0026,400.000 Local 288,740.37

Base 0.00 127.50 0.00 288,740.37

COMMON STOCK761505205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REVETT MINERALS INC

500.000 NHIH Local 4.227000 0.00 5.00 0.00 2,118.501.000000

Base 4.227000 0.00 5.00 0.00 2,118.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 4.244400 0.00 18.00 0.00 7,657.921.000000

Base 4.244400 0.00 18.00 0.00 7,657.92
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 3.365600 0.00 12.50 0.00 8,426.501.000000

Base 3.365600 0.00 12.50 0.00 8,426.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 3.840000 0.00 0.00 0.00 9,600.001.000000

Base 3.840000 0.00 0.00 0.00 9,600.00

761505205 Total

35.50 0.000.007,300.000 Local 27,802.92

Base 0.00 35.50 0.00 27,802.92

COMMON STOCK USD.01761525609 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REVLON INC CLASS A

400.000 NHIH Local 14.758800 0.00 4.00 0.00 5,907.521.000000

Base 14.758800 0.00 4.00 0.00 5,907.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 14.885800 0.00 6.00 0.00 8,937.481.000000

Base 14.885800 0.00 6.00 0.00 8,937.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 11.551200 0.00 12.00 0.00 27,734.881.000000

Base 11.551200 0.00 12.00 0.00 27,734.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 12.880000 0.00 0.00 0.00 30,912.001.000000

Base 12.880000 0.00 0.00 0.00 30,912.00

761525609 Total

22.00 0.000.005,800.000 Local 73,491.88

Base 0.00 22.00 0.00 73,491.88
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COMMON STOCK761565100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REX ENERGY CORP

2,200.000 NHIH Local 17.126000 0.00 22.00 0.00 37,699.201.000000

Base 17.126000 0.00 22.00 0.00 37,699.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 16.814400 0.00 9.00 0.00 15,141.961.000000

Base 16.814400 0.00 9.00 0.00 15,141.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 10.989500 0.00 6.00 0.00 13,193.401.000000

Base 10.989500 0.00 6.00 0.00 13,193.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 13.190000 0.00 0.00 0.00 15,828.001.000000

Base 13.190000 0.00 0.00 0.00 15,828.00

761565100 Total

37.00 0.000.005,500.000 Local 81,862.56

Base 0.00 37.00 0.00 81,862.56

COMMON STOCK USD.01761624105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REX AMERICAN RESOURCES CORP

600.000 NHIH Local 18.014300 0.00 6.00 0.00 10,814.581.000000

Base 18.014300 0.00 6.00 0.00 10,814.58

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 16.132300 0.00 7.50 0.00 24,205.951.000000

Base 16.132300 0.00 7.50 0.00 24,205.95

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 16.850000 0.00 0.00 0.00 25,275.001.000000

Base 16.850000 0.00 0.00 0.00 25,275.00
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761624105 Total

13.50 0.000.003,600.000 Local 60,295.53

Base 0.00 13.50 0.00 60,295.53

COMMON STOCK761713106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREYNOLDS AMERICAN INC

4,100.000 NHDG Local 37.480000 0.00 0.00 0.00 153,668.001.000000

Base 37.480000 0.00 0.00 0.00 153,668.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHIH Local 38.720000 0.00 0.00 0.00 112,288.001.000000

Base 38.720000 0.00 0.00 0.00 112,288.00

761713106 Total

0.00 0.000.007,000.000 Local 265,956.00

Base 0.00 0.00 0.00 265,956.00

LIMITED PARTNERSHIP761996933 02 Dec 2011 02 Dec 2011 USD/BOSCAPITAL CALLRESOLUTE FUND II

764,346.000 NHEL Local 1.000000 0.00 0.00 0.00 764,346.001.000000

Base 1.000000 0.00 0.00 0.00 764,346.00

19 Dec 2011 19 Dec 2011 USD/BOSCAPITAL CALL

1,629,198.000 NHEL Local 1.000000 0.00 0.00 0.00 1,629,198.001.000000

Base 1.000000 0.00 0.00 0.00 1,629,198.00

30 Dec 2011 30 Dec 2011 USD/BOSCAPITAL CALL

3,872,624.000 NHEL Local 1.000000 0.00 0.00 0.00 3,872,624.001.000000

Base 1.000000 0.00 0.00 0.00 3,872,624.00

761996933 Total

0.00 0.000.006,266,168.000 Local 6,266,168.00

Base 0.00 0.00 0.00 6,266,168.00
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COMMON STOCK USD.05763165107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RICHARDSON ELEC LTD

1,200.000 NHIH Local 12.756300 0.00 12.00 0.00 15,319.561.000000

Base 12.756300 0.00 12.00 0.00 15,319.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 12.898500 0.00 1.00 0.00 1,290.851.000000

Base 12.898500 0.00 1.00 0.00 1,290.85

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 13.525500 0.00 15.50 0.00 41,944.551.000000

Base 13.525500 0.00 15.50 0.00 41,944.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 13.630000 0.00 0.00 0.00 42,253.001.000000

Base 13.630000 0.00 0.00 0.00 42,253.00

763165107 Total

28.50 0.000.007,500.000 Local 100,807.96

Base 0.00 28.50 0.00 100,807.96

COMMON STOCK766559603 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RIGEL PHARMACEUTICALS INC

948.000 NHIH Local 7.222700 0.00 9.48 0.00 6,856.601.000000

Base 7.222700 0.00 9.48 0.00 6,856.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,152.000 NHIH Local 7.197000 0.00 51.52 0.00 37,130.461.000000

Base 7.197000 0.00 51.52 0.00 37,130.46

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 7.086100 0.00 18.50 0.00 26,237.071.000000

Base 7.086100 0.00 18.50 0.00 26,237.07
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Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 7.850000 0.00 0.00 0.00 29,045.001.000000

Base 7.850000 0.00 0.00 0.00 29,045.00

766559603 Total

79.50 0.000.0013,500.000 Local 99,269.13

Base 0.00 79.50 0.00 99,269.13

COMMON STOCK76657R106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RIGHTNOW TECHNOLOGIES INC

2,200.000 NHIH Local 42.815000 0.00 22.00 0.00 94,215.001.000000

Base 42.815000 0.00 22.00 0.00 94,215.00

COMMON STOCK766582100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RIGNET INC

500.000 NHIH Local 16.224000 0.00 5.00 0.00 8,117.001.000000

Base 16.224000 0.00 5.00 0.00 8,117.00

COMMON STOCK USD.01766721104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RIMAGE CORP

100.000 NHIH Local 11.250000 0.00 1.00 0.00 1,126.001.000000

Base 11.250000 0.00 1.00 0.00 1,126.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 11.260600 0.00 8.00 0.00 9,016.481.000000

Base 11.260600 0.00 8.00 0.00 9,016.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 12.618100 0.00 10.50 0.00 26,508.511.000000

Base 12.618100 0.00 10.50 0.00 26,508.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 11.500000 0.00 0.00 0.00 24,150.001.000000

Base 11.500000 0.00 0.00 0.00 24,150.00
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766721104 Total

19.50 0.000.005,100.000 Local 60,800.99

Base 0.00 19.50 0.00 60,800.99

COMMON STOCK USD1.767754104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCRITE AID CORP

52,600.000 NHIH Local 1.265000 0.00 526.00 0.00 67,065.001.000000

Base 1.265000 0.00 526.00 0.00 67,065.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

125,100.000 NHDG Local 0.924800 0.00 625.50 0.00 116,317.981.000000

Base 0.924800 0.00 625.50 0.00 116,317.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

125,100.000 NHHZ Local 0.963800 0.00 0.00 0.00 120,571.381.000000

Base 0.963800 0.00 0.00 0.00 120,571.38

767754104 Total

1,151.50 0.000.00302,800.000 Local 303,954.36

Base 0.00 1,151.50 0.00 303,954.36

COMMON STOCK USD.0176973Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROADRUNNER TRANSPORTATION SY

100.000 NHIH Local 15.165000 0.00 1.00 0.00 1,517.501.000000

Base 15.165000 0.00 1.00 0.00 1,517.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 15.241400 0.00 7.00 0.00 10,675.981.000000

Base 15.241400 0.00 7.00 0.00 10,675.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 13.147800 0.00 9.50 0.00 24,990.321.000000

Base 13.147800 0.00 9.50 0.00 24,990.32
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 14.450000 0.00 0.00 0.00 27,455.001.000000

Base 14.450000 0.00 0.00 0.00 27,455.00

76973Q105 Total

17.50 0.000.004,600.000 Local 64,638.80

Base 0.00 17.50 0.00 64,638.80

COMMON STOCK NPV770196103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COROBBINS + MYERS INC

3,500.000 NHIH Local 47.750000 0.00 35.00 0.00 167,160.001.000000

Base 47.750000 0.00 35.00 0.00 167,160.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDG Local 33.003200 0.00 44.50 0.00 293,772.981.000000

Base 33.003200 0.00 44.50 0.00 293,772.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHZ Local 42.010000 0.00 0.00 0.00 373,889.001.000000

Base 42.010000 0.00 0.00 0.00 373,889.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 47.430000 0.00 1.50 0.00 4,744.501.000000

Base 47.430000 0.00 1.50 0.00 4,744.50

770196103 Total

81.00 0.000.0021,400.000 Local 839,566.48

Base 0.00 81.00 0.00 839,566.48

COMMON STOCK770323103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROBERT HALF INTL INC

1,300.000 NHIH Local 26.450000 0.00 0.00 0.00 34,385.001.000000

Base 26.450000 0.00 0.00 0.00 34,385.00
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COMMON STOCK USD1.773903109 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSROCKWELL AUTOMATION INC

680.000 NHDM Local 64.470600 0.00 10.20 0.00 43,850.211.000000

Base 64.470600 0.00 10.20 0.00 43,850.21

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHEU Local 69.790000 0.00 4.50 0.00 20,941.501.000000

Base 69.790000 0.00 4.50 0.00 20,941.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 73.590000 0.00 0.00 0.00 103,026.001.000000

Base 73.590000 0.00 0.00 0.00 103,026.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHDZ Local 74.010000 0.00 8.00 0.00 29,612.001.000000

Base 74.010000 0.00 8.00 0.00 29,612.00

773903109 Total

22.70 0.000.002,780.000 Local 197,429.71

Base 0.00 22.70 0.00 197,429.71

COMMON STOCK NPV774188106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROCKVILLE FINANCIAL INC

2,600.000 NHIH Local 10.333200 0.00 26.00 0.00 26,892.321.000000

Base 10.333200 0.00 26.00 0.00 26,892.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,600.000 NHDG Local 9.566400 0.00 33.00 0.00 63,171.241.000000

Base 9.566400 0.00 33.00 0.00 63,171.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,600.000 NHHZ Local 9.750000 0.00 0.00 0.00 64,350.001.000000

Base 9.750000 0.00 0.00 0.00 64,350.00
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774188106 Total

59.00 0.000.0015,800.000 Local 154,413.56

Base 0.00 59.00 0.00 154,413.56

COMMON STOCK USD.01774341101 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.ROCKWELL COLLINS INC

400.000 NHEU Local 54.400000 0.00 6.00 0.00 21,766.001.000000

Base 54.400000 0.00 6.00 0.00 21,766.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 55.010000 0.00 0.00 0.00 71,513.001.000000

Base 55.010000 0.00 0.00 0.00 71,513.00

774341101 Total

6.00 0.000.001,700.000 Local 93,279.00

Base 0.00 6.00 0.00 93,279.00

COMMON STOCK NPV774374102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COROCKWELL MEDICAL TECH INC

1,400.000 NHIH Local 7.498600 0.00 14.00 0.00 10,512.041.000000

Base 7.498600 0.00 14.00 0.00 10,512.04

COMMON STOCK USD.01775043102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROFIN SINAR TECHNOLOGIES INC

600.000 NHIH Local 21.988300 0.00 6.00 0.00 13,198.981.000000

Base 21.988300 0.00 6.00 0.00 13,198.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 21.950000 0.00 3.00 0.00 6,588.001.000000

Base 21.950000 0.00 3.00 0.00 6,588.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 22.070200 0.00 16.00 0.00 35,328.321.000000

Base 22.070200 0.00 16.00 0.00 35,328.32
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 19.055700 0.00 17.50 0.00 66,712.451.000000

Base 19.055700 0.00 17.50 0.00 66,712.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 21.140000 0.00 0.00 0.00 73,990.001.000000

Base 21.140000 0.00 0.00 0.00 73,990.00

775043102 Total

42.50 0.000.009,500.000 Local 195,817.75

Base 0.00 42.50 0.00 195,817.75

COMMON STOCK USD1.775133101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROGERS CORP

100.000 NHIH Local 40.615000 0.00 1.00 0.00 4,062.501.000000

Base 40.615000 0.00 1.00 0.00 4,062.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 40.450700 0.00 13.00 0.00 52,598.911.000000

Base 40.450700 0.00 13.00 0.00 52,598.91

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 38.147400 0.00 11.50 0.00 87,750.521.000000

Base 38.147400 0.00 11.50 0.00 87,750.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 41.650000 0.00 0.00 0.00 95,795.001.000000

Base 41.650000 0.00 0.00 0.00 95,795.00

775133101 Total

25.50 0.000.006,000.000 Local 240,206.93

Base 0.00 25.50 0.00 240,206.93
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COMMON STOCK USD1.775711104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROLLINS INC

800.000 NHIH Local 21.130600 0.00 8.00 0.00 16,912.481.000000

Base 21.130600 0.00 8.00 0.00 16,912.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 21.155000 0.00 1.00 0.00 2,116.501.000000

Base 21.155000 0.00 1.00 0.00 2,116.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,800.000 NHIH Local 21.237200 0.00 48.00 0.00 101,986.561.000000

Base 21.237200 0.00 48.00 0.00 101,986.56

775711104 Total

57.00 0.000.005,700.000 Local 121,015.54

Base 0.00 57.00 0.00 121,015.54

COMMON STOCK USD.177581P109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROMA FINANCIAL CORP

700.000 NHIH Local 9.009700 0.00 7.00 0.00 6,313.791.000000

Base 9.009700 0.00 7.00 0.00 6,313.79

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 8.178900 0.00 8.00 0.00 13,094.241.000000

Base 8.178900 0.00 8.00 0.00 13,094.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 8.650000 0.00 0.00 0.00 13,840.001.000000

Base 8.650000 0.00 0.00 0.00 13,840.00

77581P109 Total

15.00 0.000.003,900.000 Local 33,248.03

Base 0.00 15.00 0.00 33,248.03
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COMMON STOCK USD.01776696106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROPER INDUSTRIES INC

800.000 NHIH Local 85.530000 0.00 0.00 0.00 68,424.001.000000

Base 85.530000 0.00 0.00 0.00 68,424.00

COMMON STOCK777779307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROSETTA RESOURCES INC

4,600.000 NHIH Local 51.066500 0.00 46.00 0.00 234,951.901.000000

Base 51.066500 0.00 46.00 0.00 234,951.90

28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

100.000 NHIH Local 49.200000 0.00 1.35 0.00 4,921.351.000000

Base 49.200000 0.00 1.35 0.00 4,921.35

04 Nov 2011 09 Nov 2011 USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.

1,650.000 NHHO Local 45.452600 0.00 33.00 0.00 75,029.791.000000

Base 45.452600 0.00 33.00 0.00 75,029.79

07 Nov 2011 10 Nov 2011 USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.

2,580.000 NHHO Local 47.692000 0.00 51.60 0.00 123,096.961.000000

Base 47.692000 0.00 51.60 0.00 123,096.96

08 Nov 2011 14 Nov 2011 USD/DTC 0.02INSTINET

4,160.000 NHHO Local 47.639500 0.00 83.20 0.00 198,263.521.000000

Base 47.639500 0.00 83.20 0.00 198,263.52

18 Nov 2011 23 Nov 2011 USD/DTC 0.02INSTINET

1,670.000 NHHO Local 47.733800 0.00 33.40 0.00 79,748.851.000000

Base 47.733800 0.00 33.40 0.00 79,748.85

28 Nov 2011 01 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,940.000 NHHO Local 48.794900 0.00 58.20 0.00 94,720.311.000000

Base 48.794900 0.00 58.20 0.00 94,720.31

777779307 Total

306.75 0.000.0016,700.000 Local 810,732.68

Base 0.00 306.75 0.00 810,732.68
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COMMON STOCK777780107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCROSETTA STONE INC

1,000.000 NHIH Local 7.427000 0.00 10.00 0.00 7,437.001.000000

Base 7.427000 0.00 10.00 0.00 7,437.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 9.216400 0.00 12.50 0.00 23,053.501.000000

Base 9.216400 0.00 12.50 0.00 23,053.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 9.790000 0.00 0.00 0.00 24,475.001.000000

Base 9.790000 0.00 0.00 0.00 24,475.00

777780107 Total

22.50 0.000.006,000.000 Local 54,965.50

Base 0.00 22.50 0.00 54,965.50

COMMON STOCK USD.01778296103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROSS STORES INC

1,000.000 NHIH Local 88.990000 0.00 0.00 0.00 88,990.001.000000

Base 88.990000 0.00 0.00 0.00 88,990.00

ADR778529107 23 Nov 2011 29 Nov 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCROSTELECOM SPONSORED ADR

15,037.000 NHIL Local 29.650000 0.00 225.56 0.00 446,072.611.000000

Base 29.650000 0.00 225.56 0.00 446,072.61

COMMON STOCK779376102 21 Oct 2011 26 Oct 2011 USD/DTC 0.03WEEDEN + CO.ROVI CORP

5,340.000 NHDY Local 47.115100 0.00 160.20 0.00 251,754.831.000000

Base 47.115100 0.00 160.20 0.00 251,754.83

09 Nov 2011 15 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

13,591.000 NHIB Local 28.823100 0.00 135.91 0.00 391,870.661.000000

Base 28.823100 0.00 135.91 0.00 391,870.66
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17 Nov 2011 22 Nov 2011 USD/DTC 0.03WEEDEN + CO.

15,090.000 NHDY Local 28.504700 0.00 452.70 0.00 430,588.621.000000

Base 28.504700 0.00 452.70 0.00 430,588.62

779376102 Total

748.81 0.000.0034,021.000 Local 1,074,214.11

Base 0.00 748.81 0.00 1,074,214.11

COMMON STOCK779382100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROWAN COMPANIES INC

1,900.000 NHDG Local 30.190000 0.00 0.00 0.00 57,361.001.000000

Base 30.190000 0.00 0.00 0.00 57,361.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHEU Local 35.494500 0.00 15.00 0.00 35,509.501.000000

Base 35.494500 0.00 15.00 0.00 35,509.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHIH Local 34.810000 0.00 0.00 0.00 41,772.001.000000

Base 34.810000 0.00 0.00 0.00 41,772.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHEU Local 29.510000 0.00 9.00 0.00 17,715.001.000000

Base 29.510000 0.00 9.00 0.00 17,715.00

779382100 Total

24.00 0.000.004,700.000 Local 152,357.50

Base 0.00 24.00 0.00 152,357.50

COMMON STOCK78112T107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RUBICON TECHNOLOGY INC

400.000 NHIH Local 11.747500 0.00 4.00 0.00 4,703.001.000000

Base 11.747500 0.00 4.00 0.00 4,703.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 11.779200 0.00 12.00 0.00 14,147.041.000000

Base 11.779200 0.00 12.00 0.00 14,147.04

78112T107 Total

16.00 0.000.001,600.000 Local 18,850.04

Base 0.00 16.00 0.00 18,850.04

COMMON STOCK USD.01781182100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RUBY TUESDAY INC

3,100.000 NHIH Local 7.309700 0.00 31.00 0.00 22,691.071.000000

Base 7.309700 0.00 31.00 0.00 22,691.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 7.254800 0.00 27.00 0.00 19,614.961.000000

Base 7.254800 0.00 27.00 0.00 19,614.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,700.000 NHDG Local 6.913400 0.00 73.50 0.00 101,700.481.000000

Base 6.913400 0.00 73.50 0.00 101,700.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,700.000 NHHZ Local 7.480000 0.00 0.00 0.00 109,956.001.000000

Base 7.480000 0.00 0.00 0.00 109,956.00

781182100 Total

131.50 0.000.0035,200.000 Local 253,962.51

Base 0.00 131.50 0.00 253,962.51

COMMON STOCK NPV781258108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RUDDICK CORP

100.000 NHIH Local 42.947500 0.00 1.00 0.00 4,295.751.000000

Base 42.947500 0.00 1.00 0.00 4,295.75
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 43.000000 0.00 1.00 0.00 4,301.001.000000

Base 43.000000 0.00 1.00 0.00 4,301.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,200.000 NHIH Local 43.108500 0.00 42.00 0.00 181,097.701.000000

Base 43.108500 0.00 42.00 0.00 181,097.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 38.754300 0.00 26.00 0.00 201,548.361.000000

Base 38.754300 0.00 26.00 0.00 201,548.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 41.740000 0.00 0.00 0.00 217,048.001.000000

Base 41.740000 0.00 0.00 0.00 217,048.00

781258108 Total

70.00 0.000.0014,800.000 Local 608,290.81

Base 0.00 70.00 0.00 608,290.81

COMMON STOCK781270103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RUDOLPH TECHNOLOGIES INC

2,700.000 NHIH Local 8.382200 0.00 27.00 0.00 22,658.941.000000

Base 8.382200 0.00 27.00 0.00 22,658.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 8.375000 0.00 1.00 0.00 838.501.000000

Base 8.375000 0.00 1.00 0.00 838.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,100.000 NHDG Local 6.489500 0.00 35.50 0.00 46,110.951.000000

Base 6.489500 0.00 35.50 0.00 46,110.95
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHHZ Local 7.060000 0.00 0.00 0.00 50,126.001.000000

Base 7.060000 0.00 0.00 0.00 50,126.00

781270103 Total

63.50 0.000.0017,000.000 Local 119,734.39

Base 0.00 63.50 0.00 119,734.39

COMMON STOCK781295100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RUE21 INC

1,300.000 NHIH Local 25.948800 0.00 13.00 0.00 33,746.441.000000

Base 25.948800 0.00 13.00 0.00 33,746.44

COMMON STOCK USD.01781846209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RUSH ENTERPRISES INC CL A

1,279.000 NHIH Local 19.199900 0.00 12.79 0.00 24,569.461.000000

Base 19.199900 0.00 12.79 0.00 24,569.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,621.000 NHIH Local 19.134400 0.00 16.21 0.00 31,033.071.000000

Base 19.134400 0.00 16.21 0.00 31,033.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,200.000 NHDG Local 13.646700 0.00 36.00 0.00 98,292.241.000000

Base 13.646700 0.00 36.00 0.00 98,292.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,200.000 NHHZ Local 15.720000 0.00 0.00 0.00 113,184.001.000000

Base 15.720000 0.00 0.00 0.00 113,184.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 19.120000 0.00 4.50 0.00 5,740.501.000000

Base 19.120000 0.00 4.50 0.00 5,740.50
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781846209 Total

69.50 0.000.0017,600.000 Local 272,819.27

Base 0.00 69.50 0.00 272,819.27

COMMON STOCK USD.01783332109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RUTH S HOSPITALITY GROUP INC

200.000 NHIH Local 5.020000 0.00 2.00 0.00 1,006.001.000000

Base 5.020000 0.00 2.00 0.00 1,006.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.985000 0.00 1.00 0.00 499.501.000000

Base 4.985000 0.00 1.00 0.00 499.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 5.015500 0.00 29.00 0.00 14,573.951.000000

Base 5.015500 0.00 29.00 0.00 14,573.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,500.000 NHDG Local 4.022700 0.00 32.50 0.00 26,180.051.000000

Base 4.022700 0.00 32.50 0.00 26,180.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHZ Local 4.790000 0.00 0.00 0.00 31,135.001.000000

Base 4.790000 0.00 0.00 0.00 31,135.00

783332109 Total

64.50 0.000.0016,200.000 Local 73,394.50

Base 0.00 64.50 0.00 73,394.50

ADR783513104 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRYANAIR HOLDINGS PLC SP ADR

1,000.000 NHIL Local 29.030000 0.00 0.00 0.00 29,030.001.000000

Base 29.030000 0.00 0.00 0.00 29,030.00
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COMMON STOCK USD.5783549108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRYDER SYSTEM INC

900.000 NHDG Local 37.510000 0.00 0.00 0.00 33,759.001.000000

Base 37.510000 0.00 0.00 0.00 33,759.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHIH Local 52.990000 0.00 0.00 0.00 21,196.001.000000

Base 52.990000 0.00 0.00 0.00 21,196.00

783549108 Total

0.00 0.000.001,300.000 Local 54,955.00

Base 0.00 0.00 0.00 54,955.00

COMMON STOCK USD1.783764103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RYLAND GROUP INC/THE

3,900.000 NHIH Local 13.744600 0.00 39.00 0.00 53,642.941.000000

Base 13.744600 0.00 39.00 0.00 53,642.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 13.840000 0.00 1.00 0.00 1,385.001.000000

Base 13.840000 0.00 1.00 0.00 1,385.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,200.000 NHDG Local 9.586900 0.00 51.00 0.00 97,837.381.000000

Base 9.586900 0.00 51.00 0.00 97,837.38

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,200.000 NHHZ Local 11.190000 0.00 0.00 0.00 114,138.001.000000

Base 11.190000 0.00 0.00 0.00 114,138.00

783764103 Total

91.00 0.000.0024,400.000 Local 267,003.32

Base 0.00 91.00 0.00 267,003.32
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COMMON STOCK USD2.5783859101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.S + T BANCORP INC

900.000 NHIH Local 18.248900 0.00 9.00 0.00 16,433.011.000000

Base 18.248900 0.00 9.00 0.00 16,433.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 18.322100 0.00 16.00 0.00 29,331.361.000000

Base 18.322100 0.00 16.00 0.00 29,331.36

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 15.549400 0.00 31.00 0.00 96,437.281.000000

Base 15.549400 0.00 31.00 0.00 96,437.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 17.760000 0.00 0.00 0.00 110,112.001.000000

Base 17.760000 0.00 0.00 0.00 110,112.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHZ Local 19.452000 0.00 7.50 0.00 9,733.501.000000

Base 19.452000 0.00 7.50 0.00 9,733.50

783859101 Total

63.50 0.000.0015,400.000 Local 262,047.15

Base 0.00 63.50 0.00 262,047.15

COMMON STOCK USD.0178388J106 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.SBA COMMUNICATIONS CORP CL A

2,000.000 NHDZ Local 41.055000 0.00 40.00 0.00 82,150.001.000000

Base 41.055000 0.00 40.00 0.00 82,150.00

COMMON STOCK78390X101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAIC INC

3,500.000 NHDG Local 11.810000 0.00 0.00 0.00 41,335.001.000000

Base 11.810000 0.00 0.00 0.00 41,335.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHIH Local 12.200000 0.00 0.00 0.00 29,280.001.000000

Base 12.200000 0.00 0.00 0.00 29,280.00

78390X101 Total

0.00 0.000.005,900.000 Local 70,615.00

Base 0.00 0.00 0.00 70,615.00

COMMON STOCK USD2.578401V102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCBT FINANCIAL CORP

100.000 NHIH Local 29.120000 0.00 1.00 0.00 2,913.001.000000

Base 29.120000 0.00 1.00 0.00 2,913.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 29.235000 0.00 8.00 0.00 23,396.001.000000

Base 29.235000 0.00 8.00 0.00 23,396.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

400.000 NHIH Local 29.033700 0.00 4.00 0.00 11,617.481.000000

Base 29.033700 0.00 4.00 0.00 11,617.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 24.821200 0.00 15.50 0.00 76,961.221.000000

Base 24.821200 0.00 15.50 0.00 76,961.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 26.800000 0.00 0.00 0.00 83,080.001.000000

Base 26.800000 0.00 0.00 0.00 83,080.00

78401V102 Total

28.50 0.000.007,500.000 Local 197,967.70

Base 0.00 28.50 0.00 197,967.70
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COMMON STOCK784305104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SJW CORP

300.000 NHIH Local 23.668300 0.00 3.00 0.00 7,103.491.000000

Base 23.668300 0.00 3.00 0.00 7,103.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 23.962900 0.00 10.00 0.00 23,972.901.000000

Base 23.962900 0.00 10.00 0.00 23,972.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 21.425800 0.00 15.50 0.00 66,435.481.000000

Base 21.425800 0.00 15.50 0.00 66,435.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 23.370000 0.00 0.00 0.00 72,447.001.000000

Base 23.370000 0.00 0.00 0.00 72,447.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 24.412000 0.00 6.00 0.00 9,770.801.000000

Base 24.412000 0.00 6.00 0.00 9,770.80

784305104 Total

34.50 0.000.007,900.000 Local 179,729.67

Base 0.00 34.50 0.00 179,729.67

ADR78440P108 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSK TELECOM CO LTD ADR

16,900.000 NHIL Local 14.240000 0.00 0.00 0.00 240,656.001.000000

Base 14.240000 0.00 0.00 0.00 240,656.00

REIT USD.0178440X101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSL GREEN REALTY CORP

1,500.000 NHDG Local 58.150000 0.00 0.00 0.00 87,225.001.000000

Base 58.150000 0.00 0.00 0.00 87,225.00
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 66.961000 0.00 7.50 0.00 33,488.001.000000

Base 66.961000 0.00 7.50 0.00 33,488.00

78440X101 Total

7.50 0.000.002,000.000 Local 120,713.00

Base 0.00 7.50 0.00 120,713.00

COMMON STOCK USD.278442P106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSLM CORP

9,300.000 NHDG Local 12.450000 0.00 0.00 0.00 115,785.001.000000

Base 12.450000 0.00 0.00 0.00 115,785.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHIH Local 13.790000 0.00 0.00 0.00 63,434.001.000000

Base 13.790000 0.00 0.00 0.00 63,434.00

78442P106 Total

0.00 0.000.0013,900.000 Local 179,219.00

Base 0.00 0.00 0.00 179,219.00

COMMON STOCK USD.0178454L100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSM ENERGY CO

200.000 NHDG Local 60.650000 0.00 0.00 0.00 12,130.001.000000

Base 60.650000 0.00 0.00 0.00 12,130.00

COMMON STOCK USD10.784635104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPX CORP

700.000 NHDG Local 45.310000 0.00 0.00 0.00 31,717.001.000000

Base 45.310000 0.00 0.00 0.00 31,717.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,412.000 NHIB Local 63.056100 0.00 14.12 0.00 89,049.331.000000

Base 63.056100 0.00 14.12 0.00 89,049.33
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784635104 Total

14.12 0.000.002,112.000 Local 120,766.33

Base 0.00 14.12 0.00 120,766.33

COMMON STOCK USD.0178463B101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.S1 CORPORATION

1,100.000 NHIH Local 9.805000 0.00 11.00 0.00 10,796.501.000000

Base 9.805000 0.00 11.00 0.00 10,796.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,700.000 NHIH Local 9.800700 0.00 37.00 0.00 36,299.591.000000

Base 9.800700 0.00 37.00 0.00 36,299.59

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,600.000 NHDG Local 9.219000 0.00 53.00 0.00 97,774.401.000000

Base 9.219000 0.00 53.00 0.00 97,774.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,600.000 NHHZ Local 9.500000 0.00 0.00 0.00 100,700.001.000000

Base 9.500000 0.00 0.00 0.00 100,700.00

78463B101 Total

101.00 0.000.0026,000.000 Local 245,570.49

Base 0.00 101.00 0.00 245,570.49

COMMON STOCK78463M107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPS COMMERCE INC

800.000 NHIH Local 22.802400 0.00 8.00 0.00 18,249.921.000000

Base 22.802400 0.00 8.00 0.00 18,249.92

COMMON STOCK78464M106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SRS LABS INC

200.000 NHIH Local 5.645000 0.00 2.00 0.00 1,131.001.000000

Base 5.645000 0.00 2.00 0.00 1,131.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 5.641100 0.00 9.00 0.00 5,085.991.000000

Base 5.641100 0.00 9.00 0.00 5,085.99

78464M106 Total

11.00 0.000.001,100.000 Local 6,216.99

Base 0.00 11.00 0.00 6,216.99

COMMON STOCK78467J100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SS+C TECHNOLOGIES HOLDINGS

1,275.000 NHIH Local 16.251200 0.00 12.75 0.00 20,733.031.000000

Base 16.251200 0.00 12.75 0.00 20,733.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,025.000 NHIH Local 16.290500 0.00 10.25 0.00 16,708.011.000000

Base 16.290500 0.00 10.25 0.00 16,708.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 13.558200 0.00 28.00 0.00 75,953.921.000000

Base 13.558200 0.00 28.00 0.00 75,953.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHZ Local 14.630000 0.00 0.00 0.00 81,928.001.000000

Base 14.630000 0.00 0.00 0.00 81,928.00

78467J100 Total

51.00 0.000.0013,500.000 Local 195,322.96

Base 0.00 51.00 0.00 195,322.96

COMMON STOCK784774101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STEC INC

3,000.000 NHIH Local 10.539300 0.00 30.00 0.00 31,647.901.000000

Base 10.539300 0.00 30.00 0.00 31,647.90
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 10.435000 0.00 6.00 0.00 6,267.001.000000

Base 10.435000 0.00 6.00 0.00 6,267.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 10.500000 0.00 1.00 0.00 1,051.001.000000

Base 10.500000 0.00 1.00 0.00 1,051.00

784774101 Total

37.00 0.000.003,700.000 Local 38,965.90

Base 0.00 37.00 0.00 38,965.90

COMMON STOCK USD.0178478V100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STR HOLDINGS INC

800.000 NHIH Local 9.021300 0.00 8.00 0.00 7,225.041.000000

Base 9.021300 0.00 8.00 0.00 7,225.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 8.909900 0.00 19.00 0.00 16,947.811.000000

Base 8.909900 0.00 19.00 0.00 16,947.81

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 8.215100 0.00 34.00 0.00 55,896.681.000000

Base 8.215100 0.00 34.00 0.00 55,896.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 9.080000 0.00 0.00 0.00 61,744.001.000000

Base 9.080000 0.00 0.00 0.00 61,744.00

78478V100 Total

61.00 0.000.0016,300.000 Local 141,813.53

Base 0.00 61.00 0.00 141,813.53
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COMMON STOCK78486Q101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SVB FINANCIAL GROUP

100.000 NHIH Local 45.355000 0.00 1.00 0.00 4,536.501.000000

Base 45.355000 0.00 1.00 0.00 4,536.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,700.000 NHIH Local 45.511200 0.00 37.00 0.00 168,428.441.000000

Base 45.511200 0.00 37.00 0.00 168,428.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,700.000 NHDG Local 34.337300 0.00 38.50 0.00 264,435.711.000000

Base 34.337300 0.00 38.50 0.00 264,435.71

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,700.000 NHHZ Local 40.700000 0.00 0.00 0.00 313,390.001.000000

Base 40.700000 0.00 0.00 0.00 313,390.00

78486Q101 Total

76.50 0.000.0019,200.000 Local 750,790.65

Base 0.00 76.50 0.00 750,790.65

COMMON STOCK784932600 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SABA SOFTWARE INC

126.000 NHIH Local 6.672063 0.00 1.26 0.00 841.941.000000

Base 6.672063 0.00 1.26 0.00 841.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,374.000 NHIH Local 6.782102 0.00 23.74 0.00 16,124.451.000000

Base 6.782102 0.00 23.74 0.00 16,124.45

784932600 Total

25.00 0.000.002,500.000 Local 16,966.39

Base 0.00 25.00 0.00 16,966.39



Prepared by State StreetPage 1589

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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.178503N107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SWS GROUP INC

200.000 NHIH Local 5.462500 0.00 2.00 0.00 1,094.501.000000

Base 5.462500 0.00 2.00 0.00 1,094.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 5.450000 0.00 3.00 0.00 1,638.001.000000

Base 5.450000 0.00 3.00 0.00 1,638.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 5.440000 0.00 1.00 0.00 545.001.000000

Base 5.440000 0.00 1.00 0.00 545.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,000.000 NHIH Local 5.458800 0.00 20.00 0.00 10,937.601.000000

Base 5.458800 0.00 20.00 0.00 10,937.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,500.000 NHDG Local 4.175500 0.00 32.50 0.00 27,173.251.000000

Base 4.175500 0.00 32.50 0.00 27,173.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHZ Local 4.900000 0.00 0.00 0.00 31,850.001.000000

Base 4.900000 0.00 0.00 0.00 31,850.00

78503N107 Total

58.50 0.000.0015,600.000 Local 73,238.35

Base 0.00 58.50 0.00 73,238.35

COMMON STOCK NPV785060104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.S.Y. BANCORP INC

100.000 NHIH Local 20.630000 0.00 1.00 0.00 2,064.001.000000

Base 20.630000 0.00 1.00 0.00 2,064.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 20.627000 0.00 10.00 0.00 20,637.001.000000

Base 20.627000 0.00 10.00 0.00 20,637.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 19.146100 0.00 11.50 0.00 44,047.531.000000

Base 19.146100 0.00 11.50 0.00 44,047.53

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 20.220000 0.00 0.00 0.00 46,506.001.000000

Base 20.220000 0.00 0.00 0.00 46,506.00

785060104 Total

22.50 0.000.005,700.000 Local 113,254.53

Base 0.00 22.50 0.00 113,254.53

REIT USD.0178573L106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SABRA HEALTH CARE REIT INC

3,200.000 NHIH Local 10.351700 0.00 32.00 0.00 33,157.441.000000

Base 10.351700 0.00 32.00 0.00 33,157.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 10.400000 0.00 1.00 0.00 1,041.001.000000

Base 10.400000 0.00 1.00 0.00 1,041.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 8.118000 0.00 29.50 0.00 47,925.701.000000

Base 8.118000 0.00 29.50 0.00 47,925.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 9.300000 0.00 0.00 0.00 54,870.001.000000

Base 9.300000 0.00 0.00 0.00 54,870.00
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78573L106 Total

62.50 0.000.0015,100.000 Local 136,994.14

Base 0.00 62.50 0.00 136,994.14

COMMON STOCK USD.1786449207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAFEGUARD SCIENTIFICS INC

800.000 NHIH Local 15.890000 0.00 8.00 0.00 12,720.001.000000

Base 15.890000 0.00 8.00 0.00 12,720.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 15.829700 0.00 11.00 0.00 17,423.671.000000

Base 15.829700 0.00 11.00 0.00 17,423.67

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 14.409100 0.00 22.50 0.00 64,863.451.000000

Base 14.409100 0.00 22.50 0.00 64,863.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHZ Local 15.530000 0.00 0.00 0.00 69,885.001.000000

Base 15.530000 0.00 0.00 0.00 69,885.00

786449207 Total

41.50 0.000.0010,900.000 Local 164,892.12

Base 0.00 41.50 0.00 164,892.12

COMMON STOCK USD.0178648T100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSAFETY INSURANCE GROUP INC

100.000 NHIH Local 42.045000 0.00 1.00 0.00 4,205.501.000000

Base 42.045000 0.00 1.00 0.00 4,205.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 41.974700 0.00 10.00 0.00 41,984.701.000000

Base 41.974700 0.00 10.00 0.00 41,984.70
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 37.464600 0.00 14.00 0.00 104,914.881.000000

Base 37.464600 0.00 14.00 0.00 104,914.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 39.690000 0.00 0.00 0.00 111,132.001.000000

Base 39.690000 0.00 0.00 0.00 111,132.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 43.105000 0.00 3.00 0.00 8,624.001.000000

Base 43.105000 0.00 3.00 0.00 8,624.00

78648T100 Total

28.00 0.000.006,900.000 Local 270,861.08

Base 0.00 28.00 0.00 270,861.08

COMMON STOCK USD.01786514208 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAFEWAY INC

6,300.000 NHDG Local 16.630000 0.00 0.00 0.00 104,769.001.000000

Base 16.630000 0.00 0.00 0.00 104,769.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHIH Local 19.940000 0.00 0.00 0.00 61,814.001.000000

Base 19.940000 0.00 0.00 0.00 61,814.00

786514208 Total

0.00 0.000.009,400.000 Local 166,583.00

Base 0.00 0.00 0.00 166,583.00

COMMON STOCK USD.01786598300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAGA COMMUNICATIONS INC CL A

300.000 NHIH Local 35.899600 0.00 3.00 0.00 10,772.881.000000

Base 35.899600 0.00 3.00 0.00 10,772.88
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 27.276600 0.00 3.50 0.00 19,097.121.000000

Base 27.276600 0.00 3.50 0.00 19,097.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 29.460000 0.00 0.00 0.00 20,622.001.000000

Base 29.460000 0.00 0.00 0.00 20,622.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 36.026700 0.00 4.50 0.00 10,812.511.000000

Base 36.026700 0.00 4.50 0.00 10,812.51

786598300 Total

11.00 0.000.002,000.000 Local 61,304.51

Base 0.00 11.00 0.00 61,304.51

COMMON STOCK786692103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAGENT PHARMACEUTICALS INC

500.000 NHIH Local 25.017500 0.00 5.00 0.00 12,513.751.000000

Base 25.017500 0.00 5.00 0.00 12,513.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 25.280000 0.00 1.00 0.00 2,529.001.000000

Base 25.280000 0.00 1.00 0.00 2,529.00

786692103 Total

6.00 0.000.00600.000 Local 15,042.75

Base 0.00 6.00 0.00 15,042.75

COMMON STOCK78709Y105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAIA INC

100.000 NHIH Local 12.775000 0.00 1.00 0.00 1,278.501.000000

Base 12.775000 0.00 1.00 0.00 1,278.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 12.630000 0.00 1.00 0.00 1,264.001.000000

Base 12.630000 0.00 1.00 0.00 1,264.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,200.000 NHIH Local 12.759900 0.00 12.00 0.00 15,323.881.000000

Base 12.759900 0.00 12.00 0.00 15,323.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 10.008200 0.00 17.50 0.00 35,046.201.000000

Base 10.008200 0.00 17.50 0.00 35,046.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 11.790000 0.00 0.00 0.00 41,265.001.000000

Base 11.790000 0.00 0.00 0.00 41,265.00

78709Y105 Total

31.50 0.000.008,400.000 Local 94,177.58

Base 0.00 31.50 0.00 94,177.58

COMMON STOCK NPV790148100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHST JOE CO/THE

1,200.000 NHDG Local 14.990000 0.00 0.00 0.00 17,988.001.000000

Base 14.990000 0.00 0.00 0.00 17,988.00

COMMON STOCK USD.1790849103 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.ST JUDE MEDICAL INC

500.000 NHEU Local 38.440000 0.00 7.50 0.00 19,227.501.000000

Base 38.440000 0.00 7.50 0.00 19,227.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 39.240000 0.00 0.00 0.00 109,872.001.000000

Base 39.240000 0.00 0.00 0.00 109,872.00
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790849103 Total

7.50 0.000.003,300.000 Local 129,099.50

Base 0.00 7.50 0.00 129,099.50

COMMON STOCK USD.179377W108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAKS INC

7,800.000 NHIH Local 10.187600 0.00 78.00 0.00 79,541.281.000000

Base 10.187600 0.00 78.00 0.00 79,541.28

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,500.000 NHIH Local 10.172400 0.00 25.00 0.00 25,456.001.000000

Base 10.172400 0.00 25.00 0.00 25,456.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

26,500.000 NHDG Local 8.494000 0.00 132.50 0.00 225,223.501.000000

Base 8.494000 0.00 132.50 0.00 225,223.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,500.000 NHHZ Local 9.850000 0.00 0.00 0.00 261,025.001.000000

Base 9.850000 0.00 0.00 0.00 261,025.00

79377W108 Total

235.50 0.000.0063,300.000 Local 591,245.78

Base 0.00 235.50 0.00 591,245.78

COMMON STOCK79466L302 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSALESFORCE.COM INC

1,174.000 NHIH Local 133.520000 0.00 0.00 0.00 156,752.481.000000

Base 133.520000 0.00 0.00 0.00 156,752.48

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

369.000 NHDM Local 97.007300 0.00 5.54 0.00 35,801.231.000000

Base 97.007300 0.00 5.54 0.00 35,801.23
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79466L302 Total

5.54 0.000.001,543.000 Local 192,553.71

Base 0.00 5.54 0.00 192,553.71

COMMON STOCK795435106 28 Nov 2011 01 Dec 2011 USD/DTC 0.01UBS SECURITIES LLCSALIX PHARMACEUTICALS LTD

5,200.000 NHIH Local 36.783900 0.00 70.20 0.00 191,346.481.000000

Base 36.783900 0.00 70.20 0.00 191,346.48

COMMON STOCK USD.0179546E104 12 Oct 2011 18 Oct 2011 USD/DTCMERRILL LYNCH PIERCE FENNER + SMITHSALLY BEAUTY HOLDINGS INC

1,530.000 NHHO Local 16.750000 0.00 0.00 0.00 25,627.501.000000

Base 16.750000 0.00 0.00 0.00 25,627.50

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 19.445600 0.00 13.50 0.00 17,514.541.000000

Base 19.445600 0.00 13.50 0.00 17,514.54

79546E104 Total

13.50 0.000.002,430.000 Local 43,142.04

Base 0.00 13.50 0.00 43,142.04

GDR796050201 06 Dec 2011 09 Dec 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITHSAMSUNG ELECTRONICS 144A GDR

2,134.000 NHHJ Local 288.683201 0.00 32.01 0.00 616,081.961.000000

Base 288.683201 0.00 32.01 0.00 616,081.96

06 Dec 2011 09 Dec 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

739.000 NHIL Local 288.683194 0.00 11.09 0.00 213,347.971.000000

Base 288.683194 0.00 11.09 0.00 213,347.97

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIL Local 255.000000 0.00 0.00 0.00 331,500.001.000000

Base 255.000000 0.00 0.00 0.00 331,500.00
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796050201 Total

43.10 0.000.004,173.000 Local 1,160,929.93

Base 0.00 43.10 0.00 1,160,929.93

GDR796050888 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAMSUNG ELECTR GDR REG S

4,600.000 NHIL Local 407.900000 0.00 0.00 0.00 1,876,340.001.000000

Base 407.900000 0.00 0.00 0.00 1,876,340.00

COMMON STOCK USD1.800013104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SANDERSON FARMS INC

1,000.000 NHIH Local 51.304500 0.00 10.00 0.00 51,314.501.000000

Base 51.304500 0.00 10.00 0.00 51,314.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 51.305000 0.00 10.00 0.00 51,315.001.000000

Base 51.305000 0.00 10.00 0.00 51,315.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 46.870300 0.00 25.50 0.00 239,064.031.000000

Base 46.870300 0.00 25.50 0.00 239,064.03

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 47.120000 0.00 0.00 0.00 240,312.001.000000

Base 47.120000 0.00 0.00 0.00 240,312.00

800013104 Total

45.50 0.000.0012,200.000 Local 582,005.53

Base 0.00 45.50 0.00 582,005.53

COMMON STOCK80004C101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSANDISK CORP

4,800.000 NHDG Local 40.350000 0.00 0.00 0.00 193,680.001.000000

Base 40.350000 0.00 0.00 0.00 193,680.00
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18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

770.000 NHDM Local 46.436100 0.00 11.55 0.00 35,767.351.000000

Base 46.436100 0.00 11.55 0.00 35,767.35

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHIH Local 51.080000 0.00 0.00 0.00 107,268.001.000000

Base 51.080000 0.00 0.00 0.00 107,268.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 47.295000 0.00 3.00 0.00 9,462.001.000000

Base 47.295000 0.00 3.00 0.00 9,462.00

80004C101 Total

14.55 0.000.007,870.000 Local 346,177.35

Base 0.00 14.55 0.00 346,177.35

COMMON STOCK USD1.800363103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SANDY SPRING BANCORP INC

800.000 NHIH Local 16.587300 0.00 8.00 0.00 13,277.841.000000

Base 16.587300 0.00 8.00 0.00 13,277.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,400.000 NHIH Local 16.696400 0.00 14.00 0.00 23,388.961.000000

Base 16.696400 0.00 14.00 0.00 23,388.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,300.000 NHDG Local 14.539500 0.00 26.50 0.00 77,085.851.000000

Base 14.539500 0.00 26.50 0.00 77,085.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHZ Local 16.000000 0.00 0.00 0.00 84,800.001.000000

Base 16.000000 0.00 0.00 0.00 84,800.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 17.931700 0.00 9.00 0.00 10,768.021.000000

Base 17.931700 0.00 9.00 0.00 10,768.02

800363103 Total

57.50 0.000.0013,400.000 Local 209,320.67

Base 0.00 57.50 0.00 209,320.67

COMMON STOCK USD.01800677106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SANGAMO BIOSCIENCES INC

1,500.000 NHIH Local 2.978300 0.00 15.00 0.00 4,482.451.000000

Base 2.978300 0.00 15.00 0.00 4,482.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 2.935000 0.00 3.00 0.00 883.501.000000

Base 2.935000 0.00 3.00 0.00 883.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 2.996700 0.00 29.00 0.00 8,719.431.000000

Base 2.996700 0.00 29.00 0.00 8,719.43

800677106 Total

47.00 0.000.004,700.000 Local 14,085.38

Base 0.00 47.00 0.00 14,085.38

COMMON STOCK USD.01800907206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSANMINA SCI CORP

7,200.000 NHIH Local 8.633600 0.00 72.00 0.00 62,233.921.000000

Base 8.633600 0.00 72.00 0.00 62,233.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

18,500.000 NHDG Local 6.355700 0.00 92.50 0.00 117,672.951.000000

Base 6.355700 0.00 92.50 0.00 117,672.95
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,500.000 NHHZ Local 7.980000 0.00 0.00 0.00 147,630.001.000000

Base 7.980000 0.00 0.00 0.00 147,630.00

800907206 Total

164.50 0.000.0044,200.000 Local 327,536.87

Base 0.00 164.50 0.00 327,536.87

COMMON STOCK802817304 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SANTARUS INC

1,000.000 NHIH Local 2.768000 0.00 10.00 0.00 2,778.001.000000

Base 2.768000 0.00 10.00 0.00 2,778.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 2.761300 0.00 38.00 0.00 10,530.941.000000

Base 2.761300 0.00 38.00 0.00 10,530.94

802817304 Total

48.00 0.000.004,800.000 Local 13,308.94

Base 0.00 48.00 0.00 13,308.94

COMMON STOCK USD.01803062108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAPIENT CORPORATION

2,100.000 NHIH Local 12.498100 0.00 21.00 0.00 26,267.011.000000

Base 12.498100 0.00 21.00 0.00 26,267.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 12.447500 0.00 2.00 0.00 2,491.501.000000

Base 12.447500 0.00 2.00 0.00 2,491.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,400.000 NHIH Local 12.619100 0.00 74.00 0.00 93,455.341.000000

Base 12.619100 0.00 74.00 0.00 93,455.34
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803062108 Total

97.00 0.000.009,700.000 Local 122,213.85

Base 0.00 97.00 0.00 122,213.85

COMMON STOCK USD.01803111103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSARA LEE CORP

1,800.000 NHDG Local 16.350000 0.00 0.00 0.00 29,430.001.000000

Base 16.350000 0.00 0.00 0.00 29,430.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHIH Local 18.660000 0.00 0.00 0.00 95,166.001.000000

Base 18.660000 0.00 0.00 0.00 95,166.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHEU Local 18.465000 0.00 9.00 0.00 11,088.001.000000

Base 18.465000 0.00 9.00 0.00 11,088.00

803111103 Total

9.00 0.000.007,500.000 Local 135,684.00

Base 0.00 9.00 0.00 135,684.00

COMMON STOCK USD.01803893106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SATCON TECHNOLOGY CORP

200.000 NHIH Local 0.887300 0.00 2.00 0.00 179.461.000000

Base 0.887300 0.00 2.00 0.00 179.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

6,600.000 NHIH Local 0.905000 0.00 66.00 0.00 6,039.001.000000

Base 0.905000 0.00 66.00 0.00 6,039.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 0.888900 0.00 15.00 0.00 1,348.351.000000

Base 0.888900 0.00 15.00 0.00 1,348.35
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803893106 Total

83.00 0.000.008,300.000 Local 7,566.81

Base 0.00 83.00 0.00 7,566.81

ADR USD.043804098101 05 Dec 2011 08 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHSATYAM COMPUTER SERVICES ADR

2,400.000 NHIL Local 2.600000 0.00 24.00 0.00 6,264.001.000000

Base 2.600000 0.00 24.00 0.00 6,264.00

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHIL Local 2.500000 0.00 0.00 0.00 24,750.001.000000

Base 2.500000 0.00 0.00 0.00 24,750.00

804098101 Total

24.00 0.000.0012,300.000 Local 31,014.00

Base 0.00 24.00 0.00 31,014.00

COMMON STOCK USD.01804137107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAUER DANFOSS INC

400.000 NHIH Local 40.357500 0.00 4.00 0.00 16,147.001.000000

Base 40.357500 0.00 4.00 0.00 16,147.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 40.341700 0.00 6.00 0.00 24,211.021.000000

Base 40.341700 0.00 6.00 0.00 24,211.02

804137107 Total

10.00 0.000.001,000.000 Local 40,358.02

Base 0.00 10.00 0.00 40,358.02

REIT USD.01804395101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAUL CENTERS INC

700.000 NHIH Local 34.072500 0.00 7.00 0.00 23,857.751.000000

Base 34.072500 0.00 7.00 0.00 23,857.75



Prepared by State StreetPage 1603

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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.0180517Q100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAVIENT PHARMACEUTICALS INC

4,500.000 NHIH Local 2.572800 0.00 45.00 0.00 11,622.601.000000

Base 2.572800 0.00 45.00 0.00 11,622.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 2.575000 0.00 4.00 0.00 1,034.001.000000

Base 2.575000 0.00 4.00 0.00 1,034.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 2.583200 0.00 15.00 0.00 3,889.801.000000

Base 2.583200 0.00 15.00 0.00 3,889.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 3.588700 0.00 23.50 0.00 16,890.391.000000

Base 3.588700 0.00 23.50 0.00 16,890.39

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHZ Local 3.840000 0.00 0.00 0.00 18,048.001.000000

Base 3.840000 0.00 0.00 0.00 18,048.00

80517Q100 Total

87.50 0.000.0015,800.000 Local 51,484.79

Base 0.00 87.50 0.00 51,484.79

ADR80585Y308 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHSBERBANK SPONSORED ADR

30,200.000 NHIL Local 9.700000 0.00 0.00 0.00 292,940.001.000000

Base 9.700000 0.00 0.00 0.00 292,940.00

COMMON STOCK NPV80589M102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCANA CORP

2,400.000 NHDG Local 40.450000 0.00 0.00 0.00 97,080.001.000000

Base 40.450000 0.00 0.00 0.00 97,080.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHIH Local 42.670000 0.00 0.00 0.00 42,670.001.000000

Base 42.670000 0.00 0.00 0.00 42,670.00

80589M102 Total

0.00 0.000.003,400.000 Local 139,750.00

Base 0.00 0.00 0.00 139,750.00

COMMON STOCK NPV806037107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCANSOURCE INC

2,300.000 NHIH Local 33.868300 0.00 23.00 0.00 77,920.091.000000

Base 33.868300 0.00 23.00 0.00 77,920.09

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 33.430000 0.00 1.00 0.00 3,344.001.000000

Base 33.430000 0.00 1.00 0.00 3,344.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 29.525200 0.00 25.50 0.00 150,604.021.000000

Base 29.525200 0.00 25.50 0.00 150,604.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 34.560000 0.00 0.00 0.00 176,256.001.000000

Base 34.560000 0.00 0.00 0.00 176,256.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 33.860000 0.00 3.00 0.00 6,775.001.000000

Base 33.860000 0.00 3.00 0.00 6,775.00

806037107 Total

52.50 0.000.0012,800.000 Local 414,899.11

Base 0.00 52.50 0.00 414,899.11
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COMMON STOCK806373106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCHAWK INC

600.000 NHIH Local 11.988600 0.00 6.00 0.00 7,199.161.000000

Base 11.988600 0.00 6.00 0.00 7,199.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

500.000 NHIH Local 12.046000 0.00 5.00 0.00 6,028.001.000000

Base 12.046000 0.00 5.00 0.00 6,028.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 10.136900 0.00 13.00 0.00 26,368.941.000000

Base 10.136900 0.00 13.00 0.00 26,368.94

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 11.770000 0.00 0.00 0.00 30,602.001.000000

Base 11.770000 0.00 0.00 0.00 30,602.00

806373106 Total

24.00 0.000.006,300.000 Local 70,198.10

Base 0.00 24.00 0.00 70,198.10

COMMON STOCK USD.01806407102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHENRY SCHEIN INC

800.000 NHDG Local 62.010000 0.00 0.00 0.00 49,608.001.000000

Base 62.010000 0.00 0.00 0.00 49,608.00

COMMON STOCK USD.01806693107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCHIFF NUTRITION INTERNATION

1,100.000 NHIH Local 12.493600 0.00 11.00 0.00 13,753.961.000000

Base 12.493600 0.00 11.00 0.00 13,753.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 11.170500 0.00 9.50 0.00 21,233.451.000000

Base 11.170500 0.00 9.50 0.00 21,233.45
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHZ Local 12.660000 0.00 0.00 0.00 24,054.001.000000

Base 12.660000 0.00 0.00 0.00 24,054.00

806693107 Total

20.50 0.000.004,900.000 Local 59,041.41

Base 0.00 20.50 0.00 59,041.41

COMMON STOCK USD1.806882106 27 Oct 2011 01 Nov 2011 USD/DTC 0.04SEI FINANCIAL SER COSCHNITZER STEEL INDS INC A

3,460.000 NHHO Local 49.001400 0.00 138.40 0.00 169,683.241.000000

Base 49.001400 0.00 138.40 0.00 169,683.24

28 Oct 2011 02 Nov 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

1,630.000 NHHO Local 51.141400 0.00 65.20 0.00 83,425.681.000000

Base 51.141400 0.00 65.20 0.00 83,425.68

01 Nov 2011 04 Nov 2011 USD/DTC 0.02INSTINET

1,660.000 NHHO Local 45.701700 0.00 33.20 0.00 75,898.021.000000

Base 45.701700 0.00 33.20 0.00 75,898.02

02 Nov 2011 07 Nov 2011 USD/DTC 0.02INSTINET

1,060.000 NHHO Local 46.989300 0.00 21.20 0.00 49,829.861.000000

Base 46.989300 0.00 21.20 0.00 49,829.86

03 Nov 2011 08 Nov 2011 USD/DTC 0.02INSTINET

1,490.000 NHHO Local 48.524900 0.00 29.80 0.00 72,331.901.000000

Base 48.524900 0.00 29.80 0.00 72,331.90

04 Nov 2011 09 Nov 2011 USD/DTC 0.02INSTINET

910.000 NHHO Local 48.919600 0.00 18.20 0.00 44,535.041.000000

Base 48.919600 0.00 18.20 0.00 44,535.04
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10 Nov 2011 16 Nov 2011 USD/DTC 0.02INSTINET

1,510.000 NHHO Local 45.727100 0.00 30.20 0.00 69,078.121.000000

Base 45.727100 0.00 30.20 0.00 69,078.12

28 Nov 2011 01 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

1,900.000 NHHO Local 42.948400 0.00 76.00 0.00 81,677.961.000000

Base 42.948400 0.00 76.00 0.00 81,677.96

29 Nov 2011 02 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

660.000 NHHO Local 43.236000 0.00 26.40 0.00 28,562.161.000000

Base 43.236000 0.00 26.40 0.00 28,562.16

806882106 Total

438.60 0.000.0014,280.000 Local 675,021.98

Base 0.00 438.60 0.00 675,021.98

COMMON STOCK USD.01807066105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCHOLASTIC CORP

300.000 NHIH Local 26.086700 0.00 3.00 0.00 7,829.011.000000

Base 26.086700 0.00 3.00 0.00 7,829.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 26.134700 0.00 21.00 0.00 54,903.871.000000

Base 26.134700 0.00 21.00 0.00 54,903.87

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 26.827500 0.00 29.50 0.00 158,311.751.000000

Base 26.827500 0.00 29.50 0.00 158,311.75

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 29.050000 0.00 0.00 0.00 171,395.001.000000

Base 29.050000 0.00 0.00 0.00 171,395.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 27.760000 0.00 3.00 0.00 5,555.001.000000

Base 27.760000 0.00 3.00 0.00 5,555.00

807066105 Total

56.50 0.000.0014,400.000 Local 397,994.63

Base 0.00 56.50 0.00 397,994.63

COMMON STOCK807863105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCHOOL SPECIALTY INC

1,400.000 NHIH Local 7.786900 0.00 14.00 0.00 10,915.661.000000

Base 7.786900 0.00 14.00 0.00 10,915.66

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 6.168000 0.00 18.00 0.00 22,222.801.000000

Base 6.168000 0.00 18.00 0.00 22,222.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 6.300000 0.00 0.00 0.00 22,680.001.000000

Base 6.300000 0.00 0.00 0.00 22,680.00

807863105 Total

32.00 0.000.008,600.000 Local 55,818.46

Base 0.00 32.00 0.00 55,818.46

COMMON STOCK USD1.808194104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCHULMAN (A.) INC

1,400.000 NHIH Local 21.297100 0.00 14.00 0.00 29,829.941.000000

Base 21.297100 0.00 14.00 0.00 29,829.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 21.325000 0.00 14.00 0.00 29,869.001.000000

Base 21.325000 0.00 14.00 0.00 29,869.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,500.000 NHDG Local 16.729300 0.00 32.50 0.00 108,772.951.000000

Base 16.729300 0.00 32.50 0.00 108,772.95

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHZ Local 19.000000 0.00 0.00 0.00 123,500.001.000000

Base 19.000000 0.00 0.00 0.00 123,500.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 21.143300 0.00 4.50 0.00 6,347.491.000000

Base 21.143300 0.00 4.50 0.00 6,347.49

808194104 Total

65.00 0.000.0016,100.000 Local 298,319.38

Base 0.00 65.00 0.00 298,319.38

COMMON STOCK USD.01808513105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCHWAB (CHARLES) CORP

9,400.000 NHIH Local 12.160000 0.00 0.00 0.00 114,304.001.000000

Base 12.160000 0.00 0.00 0.00 114,304.00

COMMON STOCK USD.1808541106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCHWEITZER MAUDUIT INTL INC

600.000 NHIH Local 70.211700 0.00 6.00 0.00 42,133.021.000000

Base 70.211700 0.00 6.00 0.00 42,133.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 69.901300 0.00 8.00 0.00 55,929.041.000000

Base 69.901300 0.00 8.00 0.00 55,929.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 54.263400 0.00 17.50 0.00 189,939.401.000000

Base 54.263400 0.00 17.50 0.00 189,939.40
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 59.480000 0.00 0.00 0.00 208,180.001.000000

Base 59.480000 0.00 0.00 0.00 208,180.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 69.187500 0.00 3.00 0.00 13,840.501.000000

Base 69.187500 0.00 3.00 0.00 13,840.50

808541106 Total

34.50 0.000.008,600.000 Local 510,021.96

Base 0.00 34.50 0.00 510,021.96

COMMON STOCK80862K104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCICLONE PHARMACEUTICALS INC

400.000 NHIH Local 4.432500 0.00 4.00 0.00 1,777.001.000000

Base 4.432500 0.00 4.00 0.00 1,777.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,700.000 NHIH Local 4.453500 0.00 27.00 0.00 12,051.451.000000

Base 4.453500 0.00 27.00 0.00 12,051.45

80862K104 Total

31.00 0.000.003,100.000 Local 13,828.45

Base 0.00 31.00 0.00 13,828.45

COMMON STOCK USD.0180874P109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCIENTIFIC GAMES CORP A

4,917.000 NHIH Local 8.340200 0.00 49.17 0.00 41,057.931.000000

Base 8.340200 0.00 49.17 0.00 41,057.93

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 8.355000 0.00 2.00 0.00 1,673.001.000000

Base 8.355000 0.00 2.00 0.00 1,673.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

83.000 NHIH Local 8.270000 0.00 0.83 0.00 687.241.000000

Base 8.270000 0.00 0.83 0.00 687.24

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,400.000 NHDG Local 6.715500 0.00 32.00 0.00 43,011.201.000000

Base 6.715500 0.00 32.00 0.00 43,011.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHHZ Local 7.780000 0.00 0.00 0.00 49,792.001.000000

Base 7.780000 0.00 0.00 0.00 49,792.00

80874P109 Total

84.00 0.000.0018,000.000 Local 136,221.37

Base 0.00 84.00 0.00 136,221.37

COMMON STOCK80908T101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCIQUEST INC

100.000 NHIH Local 15.112500 0.00 1.00 0.00 1,512.251.000000

Base 15.112500 0.00 1.00 0.00 1,512.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 15.116700 0.00 9.00 0.00 13,614.031.000000

Base 15.116700 0.00 9.00 0.00 13,614.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 14.970000 0.00 1.00 0.00 1,498.001.000000

Base 14.970000 0.00 1.00 0.00 1,498.00

80908T101 Total

11.00 0.000.001,100.000 Local 16,624.28

Base 0.00 11.00 0.00 16,624.28



Prepared by State StreetPage 1612

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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.01810186106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCOTTS MIRACLE GRO CO CL A

490.000 NHDG Local 44.600000 0.00 0.00 0.00 21,854.001.000000

Base 44.600000 0.00 0.00 0.00 21,854.00

COMMON STOCK USD.01811054402 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EW SCRIPPS CO/THE A

300.000 NHIH Local 8.820800 0.00 3.00 0.00 2,649.241.000000

Base 8.820800 0.00 3.00 0.00 2,649.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,700.000 NHIH Local 8.855000 0.00 27.00 0.00 23,935.501.000000

Base 8.855000 0.00 27.00 0.00 23,935.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,600.000 NHDG Local 6.525400 0.00 38.00 0.00 49,631.041.000000

Base 6.525400 0.00 38.00 0.00 49,631.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHZ Local 6.750000 0.00 0.00 0.00 51,300.001.000000

Base 6.750000 0.00 0.00 0.00 51,300.00

811054402 Total

68.00 0.000.0018,200.000 Local 127,515.78

Base 0.00 68.00 0.00 127,515.78

COMMON STOCK USD.01811065101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCRIPPS NETWORKS INTER CL A

900.000 NHIH Local 40.290000 0.00 0.00 0.00 36,261.001.000000

Base 40.290000 0.00 0.00 0.00 36,261.00

COMMON STOCK USD1.811543107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEABOARD CORP

28.000 NHIH Local 2,101.557500 0.00 0.28 0.00 58,843.891.000000

Base 2,101.557500 0.00 0.28 0.00 58,843.89
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

72.000 NHDG Local 1,725.303300 0.00 0.36 0.00 124,222.201.000000

Base 1,725.303300 0.00 0.36 0.00 124,222.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

72.000 NHHZ Local 1,843.000000 0.00 0.00 0.00 132,696.001.000000

Base 1,843.000000 0.00 0.00 0.00 132,696.00

811543107 Total

0.64 0.000.00172.000 Local 315,762.09

Base 0.00 0.64 0.00 315,762.09

COMMON STOCK USD.01811656107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEABRIGHT HOLDINGS INC

500.000 NHIH Local 6.720000 0.00 5.00 0.00 3,365.001.000000

Base 6.720000 0.00 5.00 0.00 3,365.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 6.730000 0.00 1.00 0.00 674.001.000000

Base 6.730000 0.00 1.00 0.00 674.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 6.689500 0.00 1.00 0.00 669.951.000000

Base 6.689500 0.00 1.00 0.00 669.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,100.000 NHIH Local 6.752700 0.00 11.00 0.00 7,438.971.000000

Base 6.752700 0.00 11.00 0.00 7,438.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 7.267300 0.00 22.00 0.00 31,998.121.000000

Base 7.267300 0.00 22.00 0.00 31,998.12
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 7.470000 0.00 0.00 0.00 32,868.001.000000

Base 7.470000 0.00 0.00 0.00 32,868.00

811656107 Total

40.00 0.000.0010,600.000 Local 77,014.04

Base 0.00 40.00 0.00 77,014.04

COMMON STOCK USD.01811699107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEACHANGE INTERNATIONAL INC

500.000 NHIH Local 8.647600 0.00 5.00 0.00 4,328.801.000000

Base 8.647600 0.00 5.00 0.00 4,328.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 8.630500 0.00 19.00 0.00 16,416.951.000000

Base 8.630500 0.00 19.00 0.00 16,416.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 7.667500 0.00 15.00 0.00 23,017.501.000000

Base 7.667500 0.00 15.00 0.00 23,017.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 8.400000 0.00 0.00 0.00 25,200.001.000000

Base 8.400000 0.00 0.00 0.00 25,200.00

811699107 Total

39.00 0.000.008,400.000 Local 68,963.25

Base 0.00 39.00 0.00 68,963.25

COMMON STOCK USD.1811707306 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEACOAST BANKING CORP/FL

6,500.000 NHIH Local 1.493400 0.00 65.00 0.00 9,772.101.000000

Base 1.493400 0.00 65.00 0.00 9,772.10
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,300.000 NHDG Local 1.336800 0.00 81.50 0.00 21,871.341.000000

Base 1.336800 0.00 81.50 0.00 21,871.34

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,300.000 NHHZ Local 1.550000 0.00 0.00 0.00 25,265.001.000000

Base 1.550000 0.00 0.00 0.00 25,265.00

811707306 Total

146.50 0.000.0039,100.000 Local 56,908.44

Base 0.00 146.50 0.00 56,908.44

COMMON STOCK USD.01811904101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEACOR HOLDINGS INC

500.000 NHDG Local 80.210000 0.00 0.00 0.00 40,105.001.000000

Base 80.210000 0.00 0.00 0.00 40,105.00

COMMON STOCK USD.181211K100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEALED AIR CORP

2,500.000 NHDG Local 16.700000 0.00 0.00 0.00 41,750.001.000000

Base 16.700000 0.00 0.00 0.00 41,750.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHHY Local 17.657400 0.00 25.50 0.00 30,043.081.000000

Base 17.657400 0.00 25.50 0.00 30,043.08

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 17.760000 0.00 0.00 0.00 24,864.001.000000

Base 17.760000 0.00 0.00 0.00 24,864.00

81211K100 Total

25.50 0.000.005,600.000 Local 96,657.08

Base 0.00 25.50 0.00 96,657.08
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COMMON STOCK USD.01812139301 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEALY CORP

4,300.000 NHIH Local 1.723900 0.00 43.00 0.00 7,455.771.000000

Base 1.723900 0.00 43.00 0.00 7,455.77

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 1.727500 0.00 2.00 0.00 347.501.000000

Base 1.727500 0.00 2.00 0.00 347.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,100.000 NHDG Local 1.168700 0.00 55.50 0.00 13,028.071.000000

Base 1.168700 0.00 55.50 0.00 13,028.07

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,100.000 NHHZ Local 1.450000 0.00 0.00 0.00 16,095.001.000000

Base 1.450000 0.00 0.00 0.00 16,095.00

812139301 Total

100.50 0.000.0026,700.000 Local 36,926.34

Base 0.00 100.50 0.00 36,926.34

COMMON STOCK USD.01812350106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEARS HOLDINGS CORP

700.000 NHDG Local 57.520000 0.00 0.00 0.00 40,264.001.000000

Base 57.520000 0.00 0.00 0.00 40,264.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHIH Local 72.250000 0.00 0.00 0.00 21,675.001.000000

Base 72.250000 0.00 0.00 0.00 21,675.00

812350106 Total

0.00 0.000.001,000.000 Local 61,939.00

Base 0.00 0.00 0.00 61,939.00
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COMMON STOCK812578102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSEATTLE GENETICS INC

8,600.000 NHIH Local 15.929800 0.00 86.00 0.00 137,082.281.000000

Base 15.929800 0.00 86.00 0.00 137,082.28

COMMON STOCK USD.0181616X103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SELECT COMFORT CORPORATION

4,400.000 NHIH Local 21.254700 0.00 44.00 0.00 93,564.681.000000

Base 21.254700 0.00 44.00 0.00 93,564.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 21.257500 0.00 6.00 0.00 12,760.501.000000

Base 21.257500 0.00 6.00 0.00 12,760.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 12.790300 0.00 8.00 0.00 20,472.481.000000

Base 12.790300 0.00 8.00 0.00 20,472.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 15.500000 0.00 0.00 0.00 24,800.001.000000

Base 15.500000 0.00 0.00 0.00 24,800.00

81616X103 Total

58.00 0.000.008,200.000 Local 151,597.66

Base 0.00 58.00 0.00 151,597.66

COMMON STOCK81619Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSELECT MEDICAL HOLDINGS CORP

4,000.000 NHIH Local 8.110000 0.00 40.00 0.00 32,480.001.000000

Base 8.110000 0.00 40.00 0.00 32,480.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 6.338700 0.00 39.50 0.00 50,115.231.000000

Base 6.338700 0.00 39.50 0.00 50,115.23
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHZ Local 7.810000 0.00 0.00 0.00 61,699.001.000000

Base 7.810000 0.00 0.00 0.00 61,699.00

81619Q105 Total

79.50 0.000.0019,800.000 Local 144,294.23

Base 0.00 79.50 0.00 144,294.23

COMMON STOCK USD2.816300107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SELECTIVE INSURANCE GROUP

978.000 NHIH Local 15.987200 0.00 9.78 0.00 15,645.261.000000

Base 15.987200 0.00 9.78 0.00 15,645.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,822.000 NHIH Local 16.130199 0.00 38.22 0.00 61,687.841.000000

Base 16.130199 0.00 38.22 0.00 61,687.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,100.000 NHDG Local 12.618800 0.00 60.50 0.00 152,747.981.000000

Base 12.618800 0.00 60.50 0.00 152,747.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,100.000 NHHZ Local 13.780000 0.00 0.00 0.00 166,738.001.000000

Base 13.780000 0.00 0.00 0.00 166,738.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 17.410000 0.00 6.00 0.00 6,970.001.000000

Base 17.410000 0.00 6.00 0.00 6,970.00

816300107 Total

114.50 0.000.0029,400.000 Local 403,789.08

Base 0.00 114.50 0.00 403,789.08
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COMMON STOCK81663A105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEMGROUP CORP CLASS A

2,044.000 NHIH Local 28.526101 0.00 20.44 0.00 58,327.791.000000

Base 28.526101 0.00 20.44 0.00 58,327.79

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 28.599100 0.00 16.00 0.00 45,774.561.000000

Base 28.599100 0.00 16.00 0.00 45,774.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

56.000 NHIH Local 28.440000 0.00 0.56 0.00 1,593.201.000000

Base 28.440000 0.00 0.56 0.00 1,593.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,300.000 NHDG Local 19.098300 0.00 46.50 0.00 177,660.691.000000

Base 19.098300 0.00 46.50 0.00 177,660.69

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHHZ Local 20.770000 0.00 0.00 0.00 193,161.001.000000

Base 20.770000 0.00 0.00 0.00 193,161.00

81663A105 Total

83.50 0.000.0022,300.000 Local 476,517.24

Base 0.00 83.50 0.00 476,517.24

COMMON STOCK USD.01816850101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSEMTECH CORP

5,800.000 NHIH Local 24.038500 0.00 58.00 0.00 139,481.301.000000

Base 24.038500 0.00 58.00 0.00 139,481.30

COMMON STOCK NPV816851109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEMPRA ENERGY

4,300.000 NHDG Local 51.500000 0.00 0.00 0.00 221,450.001.000000

Base 51.500000 0.00 0.00 0.00 221,450.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHIH Local 53.270000 0.00 0.00 0.00 106,540.001.000000

Base 53.270000 0.00 0.00 0.00 106,540.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 52.195000 0.00 3.00 0.00 10,442.001.000000

Base 52.195000 0.00 3.00 0.00 10,442.00

816851109 Total

3.00 0.000.006,500.000 Local 338,432.00

Base 0.00 3.00 0.00 338,432.00

COMMON STOCK USD.25817070501 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SENECA FOODS CORP   CL A

800.000 NHIH Local 21.971800 0.00 8.00 0.00 17,585.441.000000

Base 21.971800 0.00 8.00 0.00 17,585.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 19.741400 0.00 10.00 0.00 39,492.801.000000

Base 19.741400 0.00 10.00 0.00 39,492.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 19.680000 0.00 0.00 0.00 39,360.001.000000

Base 19.680000 0.00 0.00 0.00 39,360.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 25.185000 0.00 3.00 0.00 5,040.001.000000

Base 25.185000 0.00 3.00 0.00 5,040.00

817070501 Total

21.00 0.000.005,000.000 Local 101,478.24

Base 0.00 21.00 0.00 101,478.24
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REIT USD.0181721M109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSENIOR HOUSING PROP TRUST

2,800.000 NHDG Local 21.540000 0.00 0.00 0.00 60,312.001.000000

Base 21.540000 0.00 0.00 0.00 60,312.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHY Local 21.510000 0.00 7.50 0.00 10,762.501.000000

Base 21.510000 0.00 7.50 0.00 10,762.50

81721M109 Total

7.50 0.000.003,300.000 Local 71,074.50

Base 0.00 7.50 0.00 71,074.50

COMMON STOCK81724Q107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SENOMYX INC

400.000 NHIH Local 4.341300 0.00 4.00 0.00 1,740.521.000000

Base 4.341300 0.00 4.00 0.00 1,740.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 4.290000 0.00 2.00 0.00 860.001.000000

Base 4.290000 0.00 2.00 0.00 860.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 4.262500 0.00 2.00 0.00 854.501.000000

Base 4.262500 0.00 2.00 0.00 854.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,800.000 NHIH Local 4.266500 0.00 28.00 0.00 11,974.201.000000

Base 4.266500 0.00 28.00 0.00 11,974.20

81724Q107 Total

36.00 0.000.003,600.000 Local 15,429.22

Base 0.00 36.00 0.00 15,429.22
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COMMON STOCK USD.181725T100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SENSIENT TECHNOLOGIES CORP

1,900.000 NHIH Local 36.491600 0.00 19.00 0.00 69,353.041.000000

Base 36.491600 0.00 19.00 0.00 69,353.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 36.527300 0.00 26.00 0.00 94,996.981.000000

Base 36.527300 0.00 26.00 0.00 94,996.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,200.000 NHDG Local 32.186000 0.00 56.00 0.00 360,539.201.000000

Base 32.186000 0.00 56.00 0.00 360,539.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,200.000 NHHZ Local 34.700000 0.00 0.00 0.00 388,640.001.000000

Base 34.700000 0.00 0.00 0.00 388,640.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 36.940000 0.00 1.50 0.00 3,695.501.000000

Base 36.940000 0.00 1.50 0.00 3,695.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 36.730000 0.00 3.00 0.00 7,349.001.000000

Base 36.730000 0.00 3.00 0.00 7,349.00

81725T100 Total

105.50 0.000.0027,200.000 Local 924,573.72

Base 0.00 105.50 0.00 924,573.72

COMMON STOCK817337405 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEQUENOM INC

8,900.000 NHIH Local 4.105400 0.00 89.00 0.00 36,627.061.000000

Base 4.105400 0.00 89.00 0.00 36,627.06
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 5.044400 0.00 34.50 0.00 34,840.861.000000

Base 5.044400 0.00 34.50 0.00 34,840.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 5.230000 0.00 0.00 0.00 36,087.001.000000

Base 5.230000 0.00 0.00 0.00 36,087.00

817337405 Total

123.50 0.000.0022,700.000 Local 107,554.92

Base 0.00 123.50 0.00 107,554.92

COMMON STOCK USD1.817565104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSERVICE CORP INTERNATIONAL

4,500.000 NHDG Local 9.160000 0.00 0.00 0.00 41,220.001.000000

Base 9.160000 0.00 0.00 0.00 41,220.00

COMMON STOCK81763U100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSERVICESOURCE INTERNATIONAL

900.000 NHIH Local 14.221100 0.00 9.00 0.00 12,807.991.000000

Base 14.221100 0.00 9.00 0.00 12,807.99

COMMON STOCK NPV820280105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSHAW GROUP INC

1,300.000 NHDG Local 21.740000 0.00 0.00 0.00 28,262.001.000000

Base 21.740000 0.00 0.00 0.00 28,262.00

COMMON STOCK NPV82312B106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSHENANDOAH TELECOMMUNICATION

100.000 NHIH Local 11.460000 0.00 1.00 0.00 1,147.001.000000

Base 11.460000 0.00 1.00 0.00 1,147.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 11.492000 0.00 10.00 0.00 11,502.001.000000

Base 11.492000 0.00 10.00 0.00 11,502.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,000.000 NHIH Local 11.611800 0.00 10.00 0.00 11,621.801.000000

Base 11.611800 0.00 10.00 0.00 11,621.80

82312B106 Total

21.00 0.000.002,100.000 Local 24,270.80

Base 0.00 21.00 0.00 24,270.80

COMMON STOCK USD1.824348106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSHERWIN WILLIAMS CO/THE

700.000 NHIH Local 85.990000 0.00 0.00 0.00 60,193.001.000000

Base 85.990000 0.00 0.00 0.00 60,193.00

COMMON STOCK USD.01824543102 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LESHILOH INDUSTRIES INC

600.000 NHIH Local 8.487600 0.00 0.00 0.00 5,092.561.000000

Base 8.487600 0.00 0.00 0.00 5,092.56

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 8.871800 0.00 5.50 0.00 9,764.481.000000

Base 8.871800 0.00 5.50 0.00 9,764.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 8.640000 0.00 0.00 0.00 9,504.001.000000

Base 8.640000 0.00 0.00 0.00 9,504.00

824543102 Total

5.50 0.000.002,800.000 Local 24,361.04

Base 0.00 5.50 0.00 24,361.04

COMMON STOCK USD.01824889109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SHOE CARNIVAL INC

200.000 NHIH Local 25.147500 0.00 2.00 0.00 5,031.501.000000

Base 25.147500 0.00 2.00 0.00 5,031.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 25.055000 0.00 1.00 0.00 2,506.501.000000

Base 25.055000 0.00 1.00 0.00 2,506.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 25.128000 0.00 5.00 0.00 12,569.001.000000

Base 25.128000 0.00 5.00 0.00 12,569.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 22.487200 0.00 10.00 0.00 44,984.401.000000

Base 22.487200 0.00 10.00 0.00 44,984.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 25.300000 0.00 0.00 0.00 50,600.001.000000

Base 25.300000 0.00 0.00 0.00 50,600.00

824889109 Total

18.00 0.000.004,800.000 Local 115,691.40

Base 0.00 18.00 0.00 115,691.40

COMMON STOCK825211105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSHORETEL INC

4,200.000 NHIH Local 6.831400 0.00 42.00 0.00 28,733.881.000000

Base 6.831400 0.00 42.00 0.00 28,733.88

COMMON STOCK USD.01825549108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SHUFFLE MASTER INC

300.000 NHIH Local 10.776700 0.00 3.00 0.00 3,236.011.000000

Base 10.776700 0.00 3.00 0.00 3,236.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,000.000 NHIH Local 10.785000 0.00 40.00 0.00 43,180.001.000000

Base 10.785000 0.00 40.00 0.00 43,180.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 10.790000 0.00 5.00 0.00 5,400.001.000000

Base 10.790000 0.00 5.00 0.00 5,400.00

03 Oct 2011 06 Oct 2011 USD/DTC 0.01WEEDEN + CO.

6,000.000 NHDX Local 8.054500 0.00 60.00 0.00 48,387.001.000000

Base 8.054500 0.00 60.00 0.00 48,387.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDX Local 8.042600 0.00 207.00 0.00 55,700.941.000000

Base 8.042600 0.00 207.00 0.00 55,700.94

04 Oct 2011 07 Oct 2011 USD/DTC 0.01LIQUIDNETINC

15,600.000 NHDX Local 8.103000 0.00 156.00 0.00 126,562.801.000000

Base 8.103000 0.00 156.00 0.00 126,562.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 8.100400 0.00 12.00 0.00 19,452.961.000000

Base 8.100400 0.00 12.00 0.00 19,452.96

07 Oct 2011 13 Oct 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHDX Local 8.476200 0.00 4.00 0.00 3,394.481.000000

Base 8.476200 0.00 4.00 0.00 3,394.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 9.230000 0.00 0.00 0.00 22,152.001.000000

Base 9.230000 0.00 0.00 0.00 22,152.00

825549108 Total

487.00 0.000.0038,500.000 Local 327,466.19

Base 0.00 487.00 0.00 327,466.19
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COMMON STOCK82568P304 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SHUTTERFLY INC

1,400.000 NHIH Local 37.684600 0.00 14.00 0.00 52,772.441.000000

Base 37.684600 0.00 14.00 0.00 52,772.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 37.473500 0.00 13.00 0.00 48,728.551.000000

Base 37.473500 0.00 13.00 0.00 48,728.55

82568P304 Total

27.00 0.000.002,700.000 Local 101,500.99

Base 0.00 27.00 0.00 101,500.99

COMMON STOCK NPV82620P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SIERRA BANCORP

1,100.000 NHIH Local 10.328000 0.00 11.00 0.00 11,371.801.000000

Base 10.328000 0.00 11.00 0.00 11,371.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 9.211700 0.00 13.00 0.00 23,963.421.000000

Base 9.211700 0.00 13.00 0.00 23,963.42

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 10.440000 0.00 0.00 0.00 27,144.001.000000

Base 10.440000 0.00 0.00 0.00 27,144.00

82620P102 Total

24.00 0.000.006,300.000 Local 62,479.22

Base 0.00 24.00 0.00 62,479.22

COMMON STOCK USD1.826552101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSIGMA ALDRICH

1,000.000 NHIH Local 62.900000 0.00 0.00 0.00 62,900.001.000000

Base 62.900000 0.00 0.00 0.00 62,900.00
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COMMON STOCK NPV826565103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SIGMA DESIGNS INC

200.000 NHIH Local 8.010000 0.00 2.00 0.00 1,604.001.000000

Base 8.010000 0.00 2.00 0.00 1,604.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 8.062300 0.00 26.00 0.00 20,987.981.000000

Base 8.062300 0.00 26.00 0.00 20,987.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,100.000 NHDG Local 7.581100 0.00 35.50 0.00 53,861.311.000000

Base 7.581100 0.00 35.50 0.00 53,861.31

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHHZ Local 8.160000 0.00 0.00 0.00 57,936.001.000000

Base 8.160000 0.00 0.00 0.00 57,936.00

826565103 Total

63.50 0.000.0017,000.000 Local 134,389.29

Base 0.00 63.50 0.00 134,389.29

COMMON STOCK USD.0182669G104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSIGNATURE BANK

100.000 NHIH Local 56.690000 0.00 1.00 0.00 5,670.001.000000

Base 56.690000 0.00 1.00 0.00 5,670.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,000.000 NHIH Local 56.936500 0.00 40.00 0.00 227,786.001.000000

Base 56.936500 0.00 40.00 0.00 227,786.00

82669G104 Total

41.00 0.000.004,100.000 Local 233,456.00

Base 0.00 41.00 0.00 233,456.00
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COMMON STOCK826917106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SIGA TECHNOLOGIES INC

2,852.000 NHIH Local 2.594100 0.00 28.52 0.00 7,426.891.000000

Base 2.594100 0.00 28.52 0.00 7,426.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 2.630000 0.00 2.00 0.00 528.001.000000

Base 2.630000 0.00 2.00 0.00 528.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

48.000 NHIH Local 2.540000 0.00 0.48 0.00 122.401.000000

Base 2.540000 0.00 0.48 0.00 122.40

826917106 Total

31.00 0.000.003,100.000 Local 8,077.29

Base 0.00 31.00 0.00 8,077.29

COMMON STOCK826919102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSILICON LABORATORIES INC

600.000 NHDG Local 33.510000 0.00 0.00 0.00 20,106.001.000000

Base 33.510000 0.00 0.00 0.00 20,106.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 41.807100 0.00 6.00 0.00 16,728.841.000000

Base 41.807100 0.00 6.00 0.00 16,728.84

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,800.000 NHDZ Local 42.830900 0.00 76.00 0.00 162,833.421.000000

Base 42.830900 0.00 76.00 0.00 162,833.42

826919102 Total

82.00 0.000.004,800.000 Local 199,668.26

Base 0.00 82.00 0.00 199,668.26
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COMMON STOCK82705T102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SILICON IMAGE INC

7,100.000 NHIH Local 5.590400 0.00 71.00 0.00 39,762.841.000000

Base 5.590400 0.00 71.00 0.00 39,762.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 5.693100 0.00 19.50 0.00 22,222.591.000000

Base 5.693100 0.00 19.50 0.00 22,222.59

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 6.210000 0.00 0.00 0.00 24,219.001.000000

Base 6.210000 0.00 0.00 0.00 24,219.00

82705T102 Total

90.50 0.000.0014,900.000 Local 86,204.43

Base 0.00 90.50 0.00 86,204.43

COMMON STOCK82706L108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SILICON GRAPHICS INTERNATION

2,300.000 NHIH Local 15.016300 0.00 23.00 0.00 34,560.491.000000

Base 15.016300 0.00 23.00 0.00 34,560.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 14.900000 0.00 5.00 0.00 7,455.001.000000

Base 14.900000 0.00 5.00 0.00 7,455.00

82706L108 Total

28.00 0.000.002,800.000 Local 42,015.49

Base 0.00 28.00 0.00 42,015.49

COMMON STOCK USD.01828730200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SIMMONS FIRST NATL CORP CL A

1,500.000 NHIH Local 25.720000 0.00 15.00 0.00 38,595.001.000000

Base 25.720000 0.00 15.00 0.00 38,595.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHDG Local 21.390900 0.00 19.00 0.00 81,304.421.000000

Base 21.390900 0.00 19.00 0.00 81,304.42

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHHZ Local 23.220000 0.00 0.00 0.00 88,236.001.000000

Base 23.220000 0.00 0.00 0.00 88,236.00

828730200 Total

34.00 0.000.009,100.000 Local 208,135.42

Base 0.00 34.00 0.00 208,135.42

REIT USD.0001828806109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSIMON PROPERTY GROUP INC

962.000 NHDG Local 109.980000 0.00 0.00 0.00 105,800.761.000000

Base 109.980000 0.00 0.00 0.00 105,800.76

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,544.000 NHIH Local 124.990000 0.00 0.00 0.00 317,974.561.000000

Base 124.990000 0.00 0.00 0.00 317,974.56

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

131.000 NHEU Local 124.035300 0.00 1.97 0.00 16,250.591.000000

Base 124.035300 0.00 1.97 0.00 16,250.59

828806109 Total

1.97 0.000.003,637.000 Local 440,025.91

Base 0.00 1.97 0.00 440,025.91

COMMON STOCK USD.01829073105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SIMPSON MANUFACTURING CO INC

900.000 NHIH Local 31.558900 0.00 9.00 0.00 28,412.011.000000

Base 31.558900 0.00 9.00 0.00 28,412.01
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 31.470000 0.00 1.00 0.00 3,148.001.000000

Base 31.470000 0.00 1.00 0.00 3,148.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 31.737200 0.00 27.00 0.00 85,717.441.000000

Base 31.737200 0.00 27.00 0.00 85,717.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,400.000 NHDG Local 24.935600 0.00 47.00 0.00 234,441.641.000000

Base 24.935600 0.00 47.00 0.00 234,441.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,400.000 NHHZ Local 28.460000 0.00 0.00 0.00 267,524.001.000000

Base 28.460000 0.00 0.00 0.00 267,524.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 32.345000 0.00 3.00 0.00 6,472.001.000000

Base 32.345000 0.00 3.00 0.00 6,472.00

829073105 Total

87.00 0.000.0022,700.000 Local 625,715.09

Base 0.00 87.00 0.00 625,715.09

COMMON STOCK USD.01829226109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SINCLAIR BROADCAST GROUP A

700.000 NHIH Local 9.721400 0.00 7.00 0.00 6,811.981.000000

Base 9.721400 0.00 7.00 0.00 6,811.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 9.789200 0.00 38.00 0.00 37,236.961.000000

Base 9.789200 0.00 38.00 0.00 37,236.96
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,500.000 NHDG Local 7.209600 0.00 52.50 0.00 75,753.301.000000

Base 7.209600 0.00 52.50 0.00 75,753.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,500.000 NHHZ Local 8.670000 0.00 0.00 0.00 91,035.001.000000

Base 8.670000 0.00 0.00 0.00 91,035.00

829226109 Total

97.50 0.000.0025,500.000 Local 210,837.24

Base 0.00 97.50 0.00 210,837.24

COMMON STOCK83001A102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSIX FLAGS ENTERTAINMENT CORP

3,700.000 NHIH Local 36.412000 0.00 37.00 0.00 134,761.401.000000

Base 36.412000 0.00 37.00 0.00 134,761.40

COMMON STOCK830566105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SKECHERS USA INC CL A

1,300.000 NHIH Local 12.820000 0.00 13.00 0.00 16,679.001.000000

Base 12.820000 0.00 13.00 0.00 16,679.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,000.000 NHIH Local 12.828000 0.00 20.00 0.00 25,676.001.000000

Base 12.828000 0.00 20.00 0.00 25,676.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,600.000 NHDG Local 13.212600 0.00 43.00 0.00 113,671.361.000000

Base 13.212600 0.00 43.00 0.00 113,671.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,600.000 NHHZ Local 14.770000 0.00 0.00 0.00 127,022.001.000000

Base 14.770000 0.00 0.00 0.00 127,022.00
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830566105 Total

76.00 0.000.0020,500.000 Local 283,048.36

Base 0.00 76.00 0.00 283,048.36

COMMON STOCK83066R107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SKILLED HEALTHCARE GROU CL A

1,200.000 NHIH Local 4.571700 0.00 12.00 0.00 5,498.041.000000

Base 4.571700 0.00 12.00 0.00 5,498.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 4.570000 0.00 5.00 0.00 2,290.001.000000

Base 4.570000 0.00 5.00 0.00 2,290.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 3.670000 0.00 20.50 0.00 15,067.501.000000

Base 3.670000 0.00 20.50 0.00 15,067.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 3.790000 0.00 0.00 0.00 15,539.001.000000

Base 3.790000 0.00 0.00 0.00 15,539.00

83066R107 Total

37.50 0.000.009,900.000 Local 38,394.54

Base 0.00 37.50 0.00 38,394.54

COMMON STOCK830830105 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SKYLINE CORP

1,500.000 NHDG Local 8.890700 0.00 7.50 0.00 13,343.551.000000

Base 8.890700 0.00 7.50 0.00 13,343.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 7.300000 0.00 0.00 0.00 10,950.001.000000

Base 7.300000 0.00 0.00 0.00 10,950.00
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830830105 Total

7.50 0.000.003,000.000 Local 24,293.55

Base 0.00 7.50 0.00 24,293.55

COMMON STOCK83083J104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSKULLCANDY INC

900.000 NHIH Local 17.279400 0.00 9.00 0.00 15,560.461.000000

Base 17.279400 0.00 9.00 0.00 15,560.46

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 13.199300 0.00 7.00 0.00 18,486.021.000000

Base 13.199300 0.00 7.00 0.00 18,486.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 14.480000 0.00 0.00 0.00 20,272.001.000000

Base 14.480000 0.00 0.00 0.00 20,272.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHZ Local 15.997800 0.00 13.50 0.00 14,411.521.000000

Base 15.997800 0.00 13.50 0.00 14,411.52

83083J104 Total

29.50 0.000.004,600.000 Local 68,730.00

Base 0.00 29.50 0.00 68,730.00

COMMON STOCK NPV830879102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SKYWEST INC

647.000 NHIH Local 11.981206 0.00 6.47 0.00 7,758.311.000000

Base 11.981206 0.00 6.47 0.00 7,758.31

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,053.000 NHIH Local 12.000501 0.00 40.53 0.00 48,678.561.000000

Base 12.000501 0.00 40.53 0.00 48,678.56
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,800.000 NHDG Local 10.840600 0.00 59.00 0.00 127,978.081.000000

Base 10.840600 0.00 59.00 0.00 127,978.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,800.000 NHHZ Local 11.980000 0.00 0.00 0.00 141,364.001.000000

Base 11.980000 0.00 0.00 0.00 141,364.00

830879102 Total

106.00 0.000.0028,300.000 Local 325,778.95

Base 0.00 106.00 0.00 325,778.95

COMMON STOCK83169Y108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SMART BALANCE INC

2,158.000 NHIH Local 5.453500 0.00 21.58 0.00 11,790.231.000000

Base 5.453500 0.00 21.58 0.00 11,790.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,400.000 NHIH Local 5.480200 0.00 24.00 0.00 13,176.481.000000

Base 5.480200 0.00 24.00 0.00 13,176.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

742.000 NHIH Local 5.379100 0.00 7.42 0.00 3,998.711.000000

Base 5.379100 0.00 7.42 0.00 3,998.71

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 6.141700 0.00 35.00 0.00 43,026.901.000000

Base 6.141700 0.00 35.00 0.00 43,026.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 6.800000 0.00 0.00 0.00 47,600.001.000000

Base 6.800000 0.00 0.00 0.00 47,600.00



Prepared by State StreetPage 1637

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

83169Y108 Total

88.00 0.000.0019,300.000 Local 119,592.32

Base 0.00 88.00 0.00 119,592.32

COMMON STOCK831756101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SMITH + WESSON HOLDING CORP

5,400.000 NHIH Local 3.073700 0.00 54.00 0.00 16,651.981.000000

Base 3.073700 0.00 54.00 0.00 16,651.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,000.000 NHDG Local 2.541800 0.00 45.00 0.00 22,921.201.000000

Base 2.541800 0.00 45.00 0.00 22,921.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,000.000 NHHZ Local 2.870000 0.00 0.00 0.00 25,830.001.000000

Base 2.870000 0.00 0.00 0.00 25,830.00

831756101 Total

99.00 0.000.0023,400.000 Local 65,403.18

Base 0.00 99.00 0.00 65,403.18

COMMON STOCK USD1.831865209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SMITH (A.O.) CORP

500.000 NHIH Local 37.056000 0.00 5.00 0.00 18,533.001.000000

Base 37.056000 0.00 5.00 0.00 18,533.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 37.105000 0.00 2.00 0.00 7,423.001.000000

Base 37.105000 0.00 2.00 0.00 7,423.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 37.259100 0.00 27.00 0.00 100,626.571.000000

Base 37.259100 0.00 27.00 0.00 100,626.57
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,700.000 NHDG Local 30.372200 0.00 43.50 0.00 264,281.641.000000

Base 30.372200 0.00 43.50 0.00 264,281.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHHZ Local 33.240000 0.00 0.00 0.00 289,188.001.000000

Base 33.240000 0.00 0.00 0.00 289,188.00

831865209 Total

77.50 0.000.0020,800.000 Local 680,052.21

Base 0.00 77.50 0.00 680,052.21

COMMON STOCK832154108 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SMITH MICRO SOFTWARE INC

8,000.000 NHDG Local 1.450100 0.00 40.00 0.00 11,640.801.000000

Base 1.450100 0.00 40.00 0.00 11,640.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHZ Local 1.610000 0.00 0.00 0.00 12,880.001.000000

Base 1.610000 0.00 0.00 0.00 12,880.00

832154108 Total

40.00 0.000.0016,000.000 Local 24,520.80

Base 0.00 40.00 0.00 24,520.80

COMMON STOCK USD.5832248108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSMITHFIELD FOODS INC

3,000.000 NHDG Local 19.500000 0.00 0.00 0.00 58,500.001.000000

Base 19.500000 0.00 0.00 0.00 58,500.00

COMMON STOCK NPV832696405 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJM SMUCKER CO/THE

2,400.000 NHDG Local 72.890000 0.00 0.00 0.00 174,936.001.000000

Base 72.890000 0.00 0.00 0.00 174,936.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHIH Local 75.950000 0.00 0.00 0.00 75,950.001.000000

Base 75.950000 0.00 0.00 0.00 75,950.00

832696405 Total

0.00 0.000.003,400.000 Local 250,886.00

Base 0.00 0.00 0.00 250,886.00

COMMON STOCK USD1.833034101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSNAP ON INC

900.000 NHDG Local 44.400000 0.00 0.00 0.00 39,960.001.000000

Base 44.400000 0.00 0.00 0.00 39,960.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHIH Local 55.890000 0.00 0.00 0.00 27,945.001.000000

Base 55.890000 0.00 0.00 0.00 27,945.00

833034101 Total

0.00 0.000.001,400.000 Local 67,905.00

Base 0.00 0.00 0.00 67,905.00

COMMON STOCK833551104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SNYDERS LANCE INC

200.000 NHIH Local 19.722500 0.00 2.00 0.00 3,946.501.000000

Base 19.722500 0.00 2.00 0.00 3,946.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,000.000 NHIH Local 19.947300 0.00 40.00 0.00 79,829.201.000000

Base 19.947300 0.00 40.00 0.00 79,829.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,578.000 NHDG Local 19.582500 0.00 52.89 0.00 207,196.581.000000

Base 19.582500 0.00 52.89 0.00 207,196.58
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,578.000 NHHZ Local 20.800000 0.00 0.00 0.00 220,022.401.000000

Base 20.800000 0.00 0.00 0.00 220,022.40

13 Oct 2011 18 Oct 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

18,935.000 NHIB Local 21.400900 0.00 568.05 0.00 405,794.091.000000

Base 21.400900 0.00 568.05 0.00 405,794.09

17 Oct 2011 20 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,085.000 NHIB Local 21.260600 0.00 40.85 0.00 86,890.401.000000

Base 21.260600 0.00 40.85 0.00 86,890.40

17 Oct 2011 09 Nov 2011 USD/DTC 0.0120 CREDIT SUISSE SECURITIES (USA) LLC

18.000 NHIB Local 21.260600 0.00 0.18 0.00 382.871.000000

Base 21.260600 0.00 0.18 0.00 382.87

24 Oct 2011 27 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

2,861.000 NHEX Local 21.337300 0.00 85.83 0.00 61,131.851.000000

Base 21.337300 0.00 85.83 0.00 61,131.85

25 Oct 2011 28 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

4,107.000 NHEX Local 21.200300 0.00 123.21 0.00 87,192.841.000000

Base 21.200300 0.00 123.21 0.00 87,192.84

01 Nov 2011 04 Nov 2011 USD/DTC 0.05STIFEL NICOLAUS + CO INC

5,823.000 NHIB Local 20.612200 0.00 291.15 0.00 120,315.991.000000

Base 20.612200 0.00 291.15 0.00 120,315.99

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 22.360000 0.00 4.50 0.00 6,712.501.000000

Base 22.360000 0.00 4.50 0.00 6,712.50

833551104 Total

1,208.66 0.000.0061,485.000 Local 1,279,415.22

Base 0.00 1,208.66 0.00 1,279,415.22
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ADR USD1.833635105 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCQUIMICA Y MINERA CHIL SP ADR

1,921.000 NHIL Local 55.856601 0.00 25.93 0.00 107,326.461.000000

Base 55.856601 0.00 25.93 0.00 107,326.46

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHIL Local 55.850000 0.00 0.00 0.00 212,230.001.000000

Base 55.850000 0.00 0.00 0.00 212,230.00

833635105 Total

25.93 0.000.005,721.000 Local 319,556.46

Base 0.00 25.93 0.00 319,556.46

COMMON STOCK USD.0183413U100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOLAR CAPITAL LTD

2,400.000 NHIH Local 22.859400 0.00 24.00 0.00 54,886.561.000000

Base 22.859400 0.00 24.00 0.00 54,886.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 22.916700 0.00 9.00 0.00 20,634.031.000000

Base 22.916700 0.00 9.00 0.00 20,634.03

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,200.000 NHDG Local 19.479400 0.00 41.00 0.00 159,772.081.000000

Base 19.479400 0.00 41.00 0.00 159,772.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHHZ Local 21.040000 0.00 0.00 0.00 172,528.001.000000

Base 21.040000 0.00 0.00 0.00 172,528.00

04 Oct 2011 11 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

147.913 NHHZ Local 20.399829 0.00 0.00 0.00 3,017.401.000000

Base 20.399829 0.00 0.00 0.00 3,017.40
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83413U100 Total

74.00 0.000.0019,847.913 Local 410,838.07

Base 0.00 74.00 0.00 410,838.07

COMMON STOCK83415T101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSOLAZYME INC

1,000.000 NHIH Local 11.220000 0.00 10.00 0.00 11,230.001.000000

Base 11.220000 0.00 10.00 0.00 11,230.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 9.186600 0.00 3.00 0.00 5,514.961.000000

Base 9.186600 0.00 3.00 0.00 5,514.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 8.570000 0.00 0.00 0.00 5,142.001.000000

Base 8.570000 0.00 0.00 0.00 5,142.00

83415T101 Total

13.00 0.000.002,200.000 Local 21,886.96

Base 0.00 13.00 0.00 21,886.96

COMMON STOCK83416B109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOLARWINDS INC

4,100.000 NHIH Local 30.994500 0.00 41.00 0.00 127,118.451.000000

Base 30.994500 0.00 41.00 0.00 127,118.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 30.405000 0.00 1.00 0.00 3,041.501.000000

Base 30.405000 0.00 1.00 0.00 3,041.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 31.127400 0.00 9.00 0.00 28,023.661.000000

Base 31.127400 0.00 9.00 0.00 28,023.66
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11 Nov 2011 16 Nov 2011 USD/DTC 0.04MISCHLER FINANCIAL GROUP, INC-EQUIT

113,432.000 NHDZ Local 30.978700 0.00 4,537.28 0.00 3,518,513.181.000000

Base 30.978700 0.00 4,537.28 0.00 3,518,513.18

14 Nov 2011 17 Nov 2011 USD/DTC 0.04MISCHLER FINANCIAL GROUP, INC-EQUIT

35,768.000 NHDZ Local 31.026500 0.00 1,430.72 0.00 1,111,186.571.000000

Base 31.026500 0.00 1,430.72 0.00 1,111,186.57

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHDZ Local 32.595200 0.00 20.00 0.00 32,615.201.000000

Base 32.595200 0.00 20.00 0.00 32,615.20

83416B109 Total

6,039.00 0.000.00155,300.000 Local 4,820,498.56

Base 0.00 6,039.00 0.00 4,820,498.56

COMMON STOCK USD.0183416M105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOLAR SENIOR CAPITAL LTD

200.000 NHIH Local 15.663800 0.00 2.00 0.00 3,134.761.000000

Base 15.663800 0.00 2.00 0.00 3,134.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 15.550000 0.00 5.00 0.00 7,780.001.000000

Base 15.550000 0.00 5.00 0.00 7,780.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 13.924600 0.00 8.50 0.00 23,680.321.000000

Base 13.924600 0.00 8.50 0.00 23,680.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 15.430000 0.00 0.00 0.00 26,231.001.000000

Base 15.430000 0.00 0.00 0.00 26,231.00
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04 Oct 2011 11 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

6.267 NHHZ Local 14.182224 0.00 0.00 0.00 88.881.000000

Base 14.182224 0.00 0.00 0.00 88.88

02 Nov 2011 08 Nov 2011 USD/DTCAUTREPAT-STK/$ DIV

14.739 NHHZ Local 15.290046 0.00 0.00 0.00 225.361.000000

Base 15.290046 0.00 0.00 0.00 225.36

02 Dec 2011 07 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

16.086 NHHZ Local 15.839239 0.00 0.00 0.00 254.791.000000

Base 15.839239 0.00 0.00 0.00 254.79

83416M105 Total

15.50 0.000.004,137.092 Local 61,395.11

Base 0.00 15.50 0.00 61,395.11

COMMON STOCK USD.0183421A104 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.SOLERA HOLDINGS INC

1,600.000 NHDZ Local 47.352100 0.00 32.00 0.00 75,795.361.000000

Base 47.352100 0.00 32.00 0.00 75,795.36

COMMON STOCK83438K103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOLTA MEDICAL INC

2,800.000 NHIH Local 2.306600 0.00 28.00 0.00 6,486.481.000000

Base 2.306600 0.00 28.00 0.00 6,486.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 2.344300 0.00 27.00 0.00 6,356.611.000000

Base 2.344300 0.00 27.00 0.00 6,356.61

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,600.000 NHDG Local 1.268600 0.00 68.00 0.00 17,320.961.000000

Base 1.268600 0.00 68.00 0.00 17,320.96
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,600.000 NHHZ Local 1.680000 0.00 0.00 0.00 22,848.001.000000

Base 1.680000 0.00 0.00 0.00 22,848.00

83438K103 Total

123.00 0.000.0032,700.000 Local 53,012.05

Base 0.00 123.00 0.00 53,012.05

COMMON STOCK USD.01835451105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SONIC CORP

1,843.000 NHIH Local 7.262501 0.00 18.43 0.00 13,403.221.000000

Base 7.262501 0.00 18.43 0.00 13,403.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 7.205000 0.00 1.00 0.00 721.501.000000

Base 7.205000 0.00 1.00 0.00 721.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,557.000 NHIH Local 7.284900 0.00 35.57 0.00 25,947.961.000000

Base 7.284900 0.00 35.57 0.00 25,947.96

835451105 Total

55.00 0.000.005,500.000 Local 40,072.68

Base 0.00 55.00 0.00 40,072.68

COMMON STOCK USD.0183545G102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SONIC AUTOMOTIVE INC CLASS A

900.000 NHIH Local 14.941700 0.00 9.00 0.00 13,456.531.000000

Base 14.941700 0.00 9.00 0.00 13,456.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 14.869600 0.00 27.00 0.00 40,174.921.000000

Base 14.869600 0.00 27.00 0.00 40,174.92
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,200.000 NHDG Local 11.262400 0.00 46.00 0.00 103,660.081.000000

Base 11.262400 0.00 46.00 0.00 103,660.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHHZ Local 12.940000 0.00 0.00 0.00 119,048.001.000000

Base 12.940000 0.00 0.00 0.00 119,048.00

83545G102 Total

82.00 0.000.0022,000.000 Local 276,339.53

Base 0.00 82.00 0.00 276,339.53

COMMON STOCK NPV835495102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSONOCO PRODUCTS CO

2,300.000 NHDG Local 28.230000 0.00 0.00 0.00 64,929.001.000000

Base 28.230000 0.00 0.00 0.00 64,929.00

COMMON STOCK USD.0183568G104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSONOSITE INC

1,200.000 NHIH Local 41.500000 0.00 12.00 0.00 49,812.001.000000

Base 41.500000 0.00 12.00 0.00 49,812.00

COMMON STOCK USD.01835898107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOTHEBY S

3,400.000 NHIH Local 31.329500 0.00 34.00 0.00 106,554.301.000000

Base 31.329500 0.00 34.00 0.00 106,554.30

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 31.201900 0.00 8.00 0.00 24,969.521.000000

Base 31.201900 0.00 8.00 0.00 24,969.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 31.368900 0.00 18.00 0.00 56,482.021.000000

Base 31.368900 0.00 18.00 0.00 56,482.02
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835898107 Total

60.00 0.000.006,000.000 Local 188,005.84

Base 0.00 60.00 0.00 188,005.84

COMMON STOCK835916107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SONUS NETWORKS INC

1,100.000 NHIH Local 2.585000 0.00 11.00 0.00 2,854.501.000000

Base 2.585000 0.00 11.00 0.00 2,854.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

16,800.000 NHIH Local 2.578900 0.00 168.00 0.00 43,493.521.000000

Base 2.578900 0.00 168.00 0.00 43,493.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 2.570300 0.00 10.00 0.00 2,580.301.000000

Base 2.570300 0.00 10.00 0.00 2,580.30

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

44,100.000 NHDG Local 2.076600 0.00 220.50 0.00 91,798.561.000000

Base 2.076600 0.00 220.50 0.00 91,798.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

44,100.000 NHHZ Local 2.230000 0.00 0.00 0.00 98,343.001.000000

Base 2.230000 0.00 0.00 0.00 98,343.00

835916107 Total

409.50 0.000.00107,100.000 Local 239,069.88

Base 0.00 409.50 0.00 239,069.88

COMMON STOCK83616T108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOURCEFIRE INC

1,900.000 NHIH Local 34.206900 0.00 19.00 0.00 65,012.111.000000

Base 34.206900 0.00 19.00 0.00 65,012.11
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 33.510000 0.00 2.00 0.00 6,704.001.000000

Base 33.510000 0.00 2.00 0.00 6,704.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 34.487500 0.00 4.00 0.00 13,799.001.000000

Base 34.487500 0.00 4.00 0.00 13,799.00

83616T108 Total

25.00 0.000.002,500.000 Local 85,515.11

Base 0.00 25.00 0.00 85,515.11

COMMON STOCK838518108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOUTH JERSEY INDUSTRIES

2,300.000 NHIH Local 54.999900 0.00 23.00 0.00 126,522.771.000000

Base 54.999900 0.00 23.00 0.00 126,522.77

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 54.935000 0.00 4.00 0.00 21,978.001.000000

Base 54.935000 0.00 4.00 0.00 21,978.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 47.806600 0.00 27.00 0.00 258,182.641.000000

Base 47.806600 0.00 27.00 0.00 258,182.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHZ Local 51.970000 0.00 0.00 0.00 280,638.001.000000

Base 51.970000 0.00 0.00 0.00 280,638.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 56.020000 0.00 1.50 0.00 5,603.501.000000

Base 56.020000 0.00 1.50 0.00 5,603.50
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 54.800000 0.00 1.50 0.00 5,481.501.000000

Base 54.800000 0.00 1.50 0.00 5,481.50

838518108 Total

57.00 0.000.0013,700.000 Local 698,406.41

Base 0.00 57.00 0.00 698,406.41

COMMON STOCK USD5.842587107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOUTHERN CO/THE

16,000.000 NHDG Local 42.370000 0.00 0.00 0.00 677,920.001.000000

Base 42.370000 0.00 0.00 0.00 677,920.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 42.970000 0.00 4.50 0.00 12,895.501.000000

Base 42.970000 0.00 4.50 0.00 12,895.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHIH Local 43.550000 0.00 0.00 0.00 322,270.001.000000

Base 43.550000 0.00 0.00 0.00 322,270.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 44.363300 0.00 4.50 0.00 13,313.491.000000

Base 44.363300 0.00 4.50 0.00 13,313.49

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

850.000 NHDM Local 45.724100 0.00 12.75 0.00 38,878.241.000000

Base 45.724100 0.00 12.75 0.00 38,878.24

842587107 Total

21.75 0.000.0024,850.000 Local 1,065,277.23

Base 0.00 21.75 0.00 1,065,277.23
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COMMON STOCK USD.0184265V105 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSOUTHERN COPPER CORP

4,100.000 NHIL Local 28.729500 0.00 55.35 0.00 117,846.301.000000

Base 28.729500 0.00 55.35 0.00 117,846.30

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHIL Local 28.990000 0.00 0.00 0.00 95,667.001.000000

Base 28.990000 0.00 0.00 0.00 95,667.00

84265V105 Total

55.35 0.000.007,400.000 Local 213,513.30

Base 0.00 55.35 0.00 213,513.30

COMMON STOCK USD1.844030106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOUTHERN UNION CO

2,300.000 NHDG Local 40.570000 0.00 0.00 0.00 93,311.001.000000

Base 40.570000 0.00 0.00 0.00 93,311.00

COMMON STOCK84470P109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOUTHSIDE BANCSHARES INC

1,500.000 NHIH Local 20.878700 0.00 15.00 0.00 31,333.051.000000

Base 20.878700 0.00 15.00 0.00 31,333.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 18.338300 0.00 18.00 0.00 66,035.881.000000

Base 18.338300 0.00 18.00 0.00 66,035.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 19.120000 0.00 0.00 0.00 68,832.001.000000

Base 19.120000 0.00 0.00 0.00 68,832.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 21.650000 0.00 7.50 0.00 10,832.501.000000

Base 21.650000 0.00 7.50 0.00 10,832.50
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84470P109 Total

40.50 0.000.009,200.000 Local 177,033.43

Base 0.00 40.50 0.00 177,033.43

COMMON STOCK USD1.844741108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOUTHWEST AIRLINES CO

11,700.000 NHDG Local 8.040000 0.00 0.00 0.00 94,068.001.000000

Base 8.040000 0.00 0.00 0.00 94,068.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHIH Local 8.190000 0.00 0.00 0.00 55,692.001.000000

Base 8.190000 0.00 0.00 0.00 55,692.00

844741108 Total

0.00 0.000.0018,500.000 Local 149,760.00

Base 0.00 0.00 0.00 149,760.00

COMMON STOCK USD1.844767103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOUTHWEST BANCORP INC/OKLA

1,800.000 NHIH Local 4.672500 0.00 18.00 0.00 8,428.501.000000

Base 4.672500 0.00 18.00 0.00 8,428.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 3.939900 0.00 21.50 0.00 16,963.071.000000

Base 3.939900 0.00 21.50 0.00 16,963.07

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 4.260000 0.00 0.00 0.00 18,318.001.000000

Base 4.260000 0.00 0.00 0.00 18,318.00

844767103 Total

39.50 0.000.0010,400.000 Local 43,709.57

Base 0.00 39.50 0.00 43,709.57



Prepared by State StreetPage 1652

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 USD1.844895102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOUTHWEST GAS CORP

300.000 NHIH Local 39.072500 0.00 3.00 0.00 11,724.751.000000

Base 39.072500 0.00 3.00 0.00 11,724.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 39.277800 0.00 38.00 0.00 149,293.641.000000

Base 39.277800 0.00 38.00 0.00 149,293.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,300.000 NHDG Local 35.003800 0.00 51.50 0.00 360,590.641.000000

Base 35.003800 0.00 51.50 0.00 360,590.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHZ Local 37.700000 0.00 0.00 0.00 388,310.001.000000

Base 37.700000 0.00 0.00 0.00 388,310.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHZ Local 38.716700 0.00 4.50 0.00 11,619.511.000000

Base 38.716700 0.00 4.50 0.00 11,619.51

844895102 Total

97.00 0.000.0025,000.000 Local 921,538.54

Base 0.00 97.00 0.00 921,538.54

COMMON STOCK USD.01845467109 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.SOUTHWESTERN ENERGY CO

200.000 NHEU Local 42.270000 0.00 3.00 0.00 8,457.001.000000

Base 42.270000 0.00 3.00 0.00 8,457.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHIH Local 41.500000 0.00 0.00 0.00 141,100.001.000000

Base 41.500000 0.00 0.00 0.00 141,100.00
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02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,800.000 NHDZ Local 37.736700 0.00 36.00 0.00 67,962.061.000000

Base 37.736700 0.00 36.00 0.00 67,962.06

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

610.000 NHDM Local 37.741000 0.00 9.15 0.00 23,031.161.000000

Base 37.741000 0.00 9.15 0.00 23,031.16

845467109 Total

48.15 0.000.006,010.000 Local 240,550.22

Base 0.00 48.15 0.00 240,550.22

REIT USD.0184610H108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOVRAN SELF STORAGE INC

825.000 NHIH Local 41.301103 0.00 8.25 0.00 34,081.661.000000

Base 41.301103 0.00 8.25 0.00 34,081.66

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 41.385000 0.00 1.00 0.00 4,139.501.000000

Base 41.385000 0.00 1.00 0.00 4,139.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,575.000 NHIH Local 41.596902 0.00 15.75 0.00 65,530.871.000000

Base 41.596902 0.00 15.75 0.00 65,530.87

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,268.000 NHDG Local 37.136800 0.00 31.34 0.00 232,804.801.000000

Base 37.136800 0.00 31.34 0.00 232,804.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,268.000 NHHZ Local 39.580000 0.00 0.00 0.00 248,087.441.000000

Base 39.580000 0.00 0.00 0.00 248,087.44
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84610H108 Total

56.34 0.000.0015,036.000 Local 584,644.27

Base 0.00 56.34 0.00 584,644.27

COMMON STOCK84649R200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPANSION INC CLASS A

1,642.000 NHIH Local 9.806803 0.00 16.42 0.00 16,119.191.000000

Base 9.806803 0.00 16.42 0.00 16,119.19

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,858.000 NHIH Local 9.866200 0.00 28.58 0.00 28,226.181.000000

Base 9.866200 0.00 28.58 0.00 28,226.18

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,300.000 NHDG Local 11.582600 0.00 56.50 0.00 130,939.881.000000

Base 11.582600 0.00 56.50 0.00 130,939.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHHZ Local 13.310000 0.00 0.00 0.00 150,403.001.000000

Base 13.310000 0.00 0.00 0.00 150,403.00

84649R200 Total

101.50 0.000.0027,100.000 Local 325,688.25

Base 0.00 101.50 0.00 325,688.25

COMMON STOCK USD.01846819100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPARTAN MOTORS INC

1,200.000 NHIH Local 4.973300 0.00 12.00 0.00 5,979.961.000000

Base 4.973300 0.00 12.00 0.00 5,979.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,800.000 NHIH Local 4.931600 0.00 18.00 0.00 8,894.881.000000

Base 4.931600 0.00 18.00 0.00 8,894.88
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDG Local 4.002500 0.00 37.50 0.00 30,056.251.000000

Base 4.002500 0.00 37.50 0.00 30,056.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,500.000 NHHZ Local 4.500000 0.00 0.00 0.00 33,750.001.000000

Base 4.500000 0.00 0.00 0.00 33,750.00

846819100 Total

67.50 0.000.0018,000.000 Local 78,681.09

Base 0.00 67.50 0.00 78,681.09

COMMON STOCK NPV846822104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPARTAN STORES INC

400.000 NHIH Local 17.553800 0.00 4.00 0.00 7,025.521.000000

Base 17.553800 0.00 4.00 0.00 7,025.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 17.526900 0.00 16.00 0.00 28,059.041.000000

Base 17.526900 0.00 16.00 0.00 28,059.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDG Local 15.590100 0.00 25.00 0.00 77,975.501.000000

Base 15.590100 0.00 25.00 0.00 77,975.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHZ Local 15.710000 0.00 0.00 0.00 78,550.001.000000

Base 15.710000 0.00 0.00 0.00 78,550.00

846822104 Total

45.00 0.000.0012,000.000 Local 191,610.06

Base 0.00 45.00 0.00 191,610.06
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COMMON STOCK USD.75847220209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPARTECH CORP

400.000 NHIH Local 4.180000 0.00 4.00 0.00 1,676.001.000000

Base 4.180000 0.00 4.00 0.00 1,676.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 4.107500 0.00 4.00 0.00 1,647.001.000000

Base 4.107500 0.00 4.00 0.00 1,647.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,000.000 NHIH Local 4.169500 0.00 20.00 0.00 8,359.001.000000

Base 4.169500 0.00 20.00 0.00 8,359.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 3.100200 0.00 34.50 0.00 21,425.881.000000

Base 3.100200 0.00 34.50 0.00 21,425.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 3.460000 0.00 0.00 0.00 23,874.001.000000

Base 3.460000 0.00 0.00 0.00 23,874.00

847220209 Total

62.50 0.000.0016,600.000 Local 56,981.88

Base 0.00 62.50 0.00 56,981.88

COMMON STOCK847560109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPECTRA ENERGY CORP

12,500.000 NHDG Local 24.530000 0.00 0.00 0.00 306,625.001.000000

Base 24.530000 0.00 0.00 0.00 306,625.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHIH Local 28.930000 0.00 0.00 0.00 176,473.001.000000

Base 28.930000 0.00 0.00 0.00 176,473.00
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 29.287500 0.00 6.00 0.00 11,721.001.000000

Base 29.287500 0.00 6.00 0.00 11,721.00

847560109 Total

6.00 0.000.0019,000.000 Local 494,819.00

Base 0.00 6.00 0.00 494,819.00

COMMON STOCK84760C107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPECTRANETICS CORP

300.000 NHIH Local 7.650000 0.00 3.00 0.00 2,298.001.000000

Base 7.650000 0.00 3.00 0.00 2,298.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 7.780400 0.00 27.00 0.00 21,034.081.000000

Base 7.780400 0.00 27.00 0.00 21,034.08

84760C107 Total

30.00 0.000.003,000.000 Local 23,332.08

Base 0.00 30.00 0.00 23,332.08

COMMON STOCK84763A108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSPECTRUM PHARMACEUTICALS INC

4,600.000 NHIH Local 12.430000 0.00 46.00 0.00 57,224.001.000000

Base 12.430000 0.00 46.00 0.00 57,224.00

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

600.000 NHIH Local 14.507600 0.00 0.00 0.00 8,704.561.000000

Base 14.507600 0.00 0.00 0.00 8,704.56

84763A108 Total

46.00 0.000.005,200.000 Local 65,928.56

Base 0.00 46.00 0.00 65,928.56
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COMMON STOCK USD.0184763R101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPECTRUM BRANDS HOLDINGS INC

400.000 NHIH Local 24.769400 0.00 4.00 0.00 9,911.761.000000

Base 24.769400 0.00 4.00 0.00 9,911.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 25.000000 0.00 3.00 0.00 7,503.001.000000

Base 25.000000 0.00 3.00 0.00 7,503.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 25.023800 0.00 8.00 0.00 20,027.041.000000

Base 25.023800 0.00 8.00 0.00 20,027.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 23.050000 0.00 4.00 0.00 18,444.001.000000

Base 23.050000 0.00 4.00 0.00 18,444.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 24.490000 0.00 0.00 0.00 19,592.001.000000

Base 24.490000 0.00 0.00 0.00 19,592.00

84763R101 Total

19.00 0.000.003,100.000 Local 75,477.80

Base 0.00 19.00 0.00 75,477.80

COMMON STOCK USD.01847788106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPEEDWAY MOTORSPORTS INC

700.000 NHIH Local 12.747100 0.00 7.00 0.00 8,929.971.000000

Base 12.747100 0.00 7.00 0.00 8,929.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 12.769700 0.00 4.00 0.00 5,111.881.000000

Base 12.769700 0.00 4.00 0.00 5,111.88
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 11.624300 0.00 13.00 0.00 30,236.181.000000

Base 11.624300 0.00 13.00 0.00 30,236.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 12.000000 0.00 0.00 0.00 31,200.001.000000

Base 12.000000 0.00 0.00 0.00 31,200.00

847788106 Total

24.00 0.000.006,300.000 Local 75,478.03

Base 0.00 24.00 0.00 75,478.03

COMMON STOCK USD.01848574109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPIRIT AEROSYSTEMS HOLD CL A

1,700.000 NHDG Local 15.950000 0.00 0.00 0.00 27,115.001.000000

Base 15.950000 0.00 0.00 0.00 27,115.00

COMMON STOCK848577102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPIRIT AIRLINES INC

1,400.000 NHIH Local 17.169300 0.00 14.00 0.00 24,051.021.000000

Base 17.169300 0.00 14.00 0.00 24,051.02

03 Oct 2011 06 Oct 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

5,400.000 NHDX Local 11.934100 0.00 108.00 0.00 64,552.141.000000

Base 11.934100 0.00 108.00 0.00 64,552.14

04 Oct 2011 07 Oct 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

1,800.000 NHDX Local 11.913700 0.00 36.00 0.00 21,480.661.000000

Base 11.913700 0.00 36.00 0.00 21,480.66

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 12.023000 0.00 17.50 0.00 42,098.001.000000

Base 12.023000 0.00 17.50 0.00 42,098.00
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 13.430000 0.00 0.00 0.00 47,005.001.000000

Base 13.430000 0.00 0.00 0.00 47,005.00

06 Dec 2011 09 Dec 2011 USD/DTC 0.01WEEDEN + CO.

2,950.000 NHDX Local 15.209600 0.00 29.50 0.00 44,897.821.000000

Base 15.209600 0.00 29.50 0.00 44,897.82

14 Dec 2011 19 Dec 2011 USD/DTC 0.01KNIGHT DIRECT LLC

300.000 NHDX Local 15.239800 0.00 2.10 0.00 4,574.041.000000

Base 15.239800 0.00 2.10 0.00 4,574.04

16 Dec 2011 21 Dec 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

400.000 NHDX Local 15.240500 0.00 8.00 0.00 6,104.201.000000

Base 15.240500 0.00 8.00 0.00 6,104.20

19 Dec 2011 22 Dec 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

5,850.000 NHDX Local 15.230200 0.00 117.00 0.00 89,213.671.000000

Base 15.230200 0.00 117.00 0.00 89,213.67

848577102 Total

332.10 0.000.0025,100.000 Local 343,976.55

Base 0.00 332.10 0.00 343,976.55

COMMON STOCK USD2.852061100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPRINT NEXTEL CORP

53,600.000 NHDG Local 3.040000 0.00 0.00 0.00 162,944.001.000000

Base 3.040000 0.00 0.00 0.00 162,944.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,700.000 NHIH Local 2.860000 0.00 0.00 0.00 73,502.001.000000

Base 2.860000 0.00 0.00 0.00 73,502.00
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852061100 Total

0.00 0.000.0079,300.000 Local 236,446.00

Base 0.00 0.00 0.00 236,446.00

COMMON STOCK USD.01852312305 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STAAR SURGICAL CO

3,200.000 NHIH Local 8.655200 0.00 32.00 0.00 27,728.641.000000

Base 8.655200 0.00 32.00 0.00 27,728.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 7.353600 0.00 5.50 0.00 8,094.461.000000

Base 7.353600 0.00 5.50 0.00 8,094.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 8.100000 0.00 0.00 0.00 8,910.001.000000

Base 8.100000 0.00 0.00 0.00 8,910.00

852312305 Total

37.50 0.000.005,400.000 Local 44,733.10

Base 0.00 37.50 0.00 44,733.10

COMMON STOCK USD.0185254C305 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSTAGE STORES INC

2,800.000 NHIH Local 14.242100 0.00 28.00 0.00 39,905.881.000000

Base 14.242100 0.00 28.00 0.00 39,905.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 13.767900 0.00 35.00 0.00 96,410.301.000000

Base 13.767900 0.00 35.00 0.00 96,410.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 15.430000 0.00 0.00 0.00 108,010.001.000000

Base 15.430000 0.00 0.00 0.00 108,010.00
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85254C305 Total

63.00 0.000.0016,800.000 Local 244,326.18

Base 0.00 63.00 0.00 244,326.18

REIT USD.0185254J102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSTAG INDUSTRIAL INC

1,400.000 NHIH Local 10.515000 0.00 14.00 0.00 14,735.001.000000

Base 10.515000 0.00 14.00 0.00 14,735.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 10.084000 0.00 17.50 0.00 35,311.501.000000

Base 10.084000 0.00 17.50 0.00 35,311.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 10.420000 0.00 0.00 0.00 36,470.001.000000

Base 10.420000 0.00 0.00 0.00 36,470.00

85254J102 Total

31.50 0.000.008,400.000 Local 86,516.50

Base 0.00 31.50 0.00 86,516.50

COMMON STOCK852857200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STAMPS.COM INC

100.000 NHIH Local 29.205000 0.00 1.00 0.00 2,921.501.000000

Base 29.205000 0.00 1.00 0.00 2,921.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 28.787500 0.00 6.00 0.00 17,278.501.000000

Base 28.787500 0.00 6.00 0.00 17,278.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 28.960000 0.00 2.00 0.00 5,794.001.000000

Base 28.960000 0.00 2.00 0.00 5,794.00
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852857200 Total

9.00 0.000.00900.000 Local 25,994.00

Base 0.00 9.00 0.00 25,994.00

COMMON STOCK NPV852891100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTANCORP FINANCIAL GROUP

1,100.000 NHDG Local 27.570000 0.00 0.00 0.00 30,327.001.000000

Base 27.570000 0.00 0.00 0.00 30,327.00

COMMON STOCK USD.1853626109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STANDARD MICROSYSTEMS CORP

800.000 NHIH Local 24.664400 0.00 8.00 0.00 19,739.521.000000

Base 24.664400 0.00 8.00 0.00 19,739.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 24.755000 0.00 10.00 0.00 24,765.001.000000

Base 24.755000 0.00 10.00 0.00 24,765.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 24.705000 0.00 3.00 0.00 7,414.501.000000

Base 24.705000 0.00 3.00 0.00 7,414.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 19.154800 0.00 25.50 0.00 97,714.981.000000

Base 19.154800 0.00 25.50 0.00 97,714.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 21.320000 0.00 0.00 0.00 108,732.001.000000

Base 21.320000 0.00 0.00 0.00 108,732.00

853626109 Total

46.50 0.000.0012,300.000 Local 258,366.00

Base 0.00 46.50 0.00 258,366.00
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COMMON STOCK USD2.853666105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STANDARD MOTOR PRODS

800.000 NHIH Local 19.270000 0.00 8.00 0.00 15,424.001.000000

Base 19.270000 0.00 8.00 0.00 15,424.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 19.340000 0.00 10.00 0.00 19,350.001.000000

Base 19.340000 0.00 10.00 0.00 19,350.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 12.786500 0.00 21.50 0.00 55,003.451.000000

Base 12.786500 0.00 21.50 0.00 55,003.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 14.790000 0.00 0.00 0.00 63,597.001.000000

Base 14.790000 0.00 0.00 0.00 63,597.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 19.546700 0.00 4.50 0.00 5,868.511.000000

Base 19.546700 0.00 4.50 0.00 5,868.51

853666105 Total

44.00 0.000.0010,700.000 Local 159,242.96

Base 0.00 44.00 0.00 159,242.96

COMMON STOCK USD.0185375C101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STANDARD PACIFIC CORP

6,900.000 NHIH Local 3.026400 0.00 69.00 0.00 20,951.161.000000

Base 3.026400 0.00 69.00 0.00 20,951.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 2.988300 0.00 12.00 0.00 3,597.961.000000

Base 2.988300 0.00 12.00 0.00 3,597.96
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 3.092900 0.00 14.00 0.00 4,344.061.000000

Base 3.092900 0.00 14.00 0.00 4,344.06

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,400.000 NHDG Local 2.277400 0.00 122.00 0.00 55,690.561.000000

Base 2.277400 0.00 122.00 0.00 55,690.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,400.000 NHHZ Local 2.490000 0.00 0.00 0.00 60,756.001.000000

Base 2.490000 0.00 0.00 0.00 60,756.00

85375C101 Total

217.00 0.000.0058,300.000 Local 145,339.74

Base 0.00 217.00 0.00 145,339.74

COMMON STOCK853790103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STANDARD PARKING CORP

1,400.000 NHIH Local 17.455400 0.00 14.00 0.00 24,451.561.000000

Base 17.455400 0.00 14.00 0.00 24,451.56

COMMON STOCK USD1.5854231107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STANDEX INTERNATIONAL CORP

1,100.000 NHIH Local 35.123200 0.00 11.00 0.00 38,646.521.000000

Base 35.123200 0.00 11.00 0.00 38,646.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 30.448800 0.00 11.00 0.00 66,998.361.000000

Base 30.448800 0.00 11.00 0.00 66,998.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 35.300000 0.00 0.00 0.00 77,660.001.000000

Base 35.300000 0.00 0.00 0.00 77,660.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 34.120000 0.00 3.00 0.00 6,827.001.000000

Base 34.120000 0.00 3.00 0.00 6,827.00

854231107 Total

25.00 0.000.005,700.000 Local 190,131.88

Base 0.00 25.00 0.00 190,131.88

COMMON STOCK USD2.5854502101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTANLEY BLACK + DECKER INC

3,100.000 NHDG Local 49.100000 0.00 0.00 0.00 152,210.001.000000

Base 49.100000 0.00 0.00 0.00 152,210.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 66.243300 0.00 4.50 0.00 19,877.491.000000

Base 66.243300 0.00 4.50 0.00 19,877.49

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIH Local 67.390000 0.00 0.00 0.00 107,824.001.000000

Base 67.390000 0.00 0.00 0.00 107,824.00

854502101 Total

4.50 0.000.005,000.000 Local 279,911.49

Base 0.00 4.50 0.00 279,911.49

COMMON STOCK855030102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTAPLES INC

12,800.000 NHDG Local 13.300000 0.00 0.00 0.00 170,240.001.000000

Base 13.300000 0.00 0.00 0.00 170,240.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHIH Local 15.370000 0.00 0.00 0.00 95,294.001.000000

Base 15.370000 0.00 0.00 0.00 95,294.00
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855030102 Total

0.00 0.000.0019,000.000 Local 265,534.00

Base 0.00 0.00 0.00 265,534.00

COMMON STOCK85517P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STAR SCIENTIFIC INC

7,400.000 NHIH Local 2.910300 0.00 74.00 0.00 21,610.221.000000

Base 2.910300 0.00 74.00 0.00 21,610.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,200.000 NHIH Local 2.887700 0.00 22.00 0.00 6,374.941.000000

Base 2.887700 0.00 22.00 0.00 6,374.94

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 2.179600 0.00 14.00 0.00 6,116.881.000000

Base 2.179600 0.00 14.00 0.00 6,116.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 2.700000 0.00 0.00 0.00 7,560.001.000000

Base 2.700000 0.00 0.00 0.00 7,560.00

85517P101 Total

110.00 0.000.0015,200.000 Local 41,662.04

Base 0.00 110.00 0.00 41,662.04

COMMON STOCK855244109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTARBUCKS CORP

6,500.000 NHIH Local 43.660000 0.00 0.00 0.00 283,790.001.000000

Base 43.660000 0.00 0.00 0.00 283,790.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 43.510000 0.00 6.00 0.00 17,410.001.000000

Base 43.510000 0.00 6.00 0.00 17,410.00
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855244109 Total

6.00 0.000.006,900.000 Local 301,200.00

Base 0.00 6.00 0.00 301,200.00

COMMON STOCK NPV855707105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STATE AUTO FINANCIAL CORP

100.000 NHIH Local 11.370000 0.00 1.00 0.00 1,138.001.000000

Base 11.370000 0.00 1.00 0.00 1,138.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 11.415000 0.00 1.00 0.00 1,142.501.000000

Base 11.415000 0.00 1.00 0.00 1,142.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 11.441400 0.00 11.00 0.00 12,596.541.000000

Base 11.441400 0.00 11.00 0.00 12,596.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 12.570600 0.00 14.00 0.00 35,211.681.000000

Base 12.570600 0.00 14.00 0.00 35,211.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 13.150000 0.00 0.00 0.00 36,820.001.000000

Base 13.150000 0.00 0.00 0.00 36,820.00

855707105 Total

27.00 0.000.006,900.000 Local 86,908.72

Base 0.00 27.00 0.00 86,908.72

COMMON STOCK USD5.855716106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STATE BANCORP INC

100.000 NHIH Local 11.595000 0.00 1.00 0.00 1,160.501.000000

Base 11.595000 0.00 1.00 0.00 1,160.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 11.570000 0.00 1.00 0.00 1,158.001.000000

Base 11.570000 0.00 1.00 0.00 1,158.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 11.703300 0.00 12.00 0.00 14,055.961.000000

Base 11.703300 0.00 12.00 0.00 14,055.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 10.257900 0.00 17.00 0.00 34,893.861.000000

Base 10.257900 0.00 17.00 0.00 34,893.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 11.290000 0.00 0.00 0.00 38,386.001.000000

Base 11.290000 0.00 0.00 0.00 38,386.00

855716106 Total

31.00 0.000.008,200.000 Local 89,654.32

Base 0.00 31.00 0.00 89,654.32

REIT USD.0185571B105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STARWOOD PROPERTY TRUST INC

1,000.000 NHIH Local 18.433000 0.00 10.00 0.00 18,443.001.000000

Base 18.433000 0.00 10.00 0.00 18,443.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 18.480000 0.00 4.00 0.00 7,396.001.000000

Base 18.480000 0.00 4.00 0.00 7,396.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,900.000 NHIH Local 18.527100 0.00 69.00 0.00 127,905.991.000000

Base 18.527100 0.00 69.00 0.00 127,905.99
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

21,000.000 NHDG Local 16.193200 0.00 105.00 0.00 340,162.201.000000

Base 16.193200 0.00 105.00 0.00 340,162.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,000.000 NHHZ Local 17.600000 0.00 0.00 0.00 369,600.001.000000

Base 17.600000 0.00 0.00 0.00 369,600.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 18.800000 0.00 7.50 0.00 9,407.501.000000

Base 18.800000 0.00 7.50 0.00 9,407.50

85571B105 Total

195.50 0.000.0050,800.000 Local 872,914.69

Base 0.00 195.50 0.00 872,914.69

COMMON STOCK USD.0185590A401 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTARWOOD HOTELS + RESORTS

1,700.000 NHIH Local 49.410000 0.00 0.00 0.00 83,997.001.000000

Base 49.410000 0.00 0.00 0.00 83,997.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,170.000 NHDM Local 48.672000 0.00 17.55 0.00 56,963.791.000000

Base 48.672000 0.00 17.55 0.00 56,963.79

85590A401 Total

17.55 0.000.002,870.000 Local 140,960.79

Base 0.00 17.55 0.00 140,960.79

COMMON STOCK856190103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STATE BANK FINANCIAL CORP

2,700.000 NHIH Local 15.295600 0.00 27.00 0.00 41,325.121.000000

Base 15.295600 0.00 27.00 0.00 41,325.12
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 15.020000 0.00 1.00 0.00 1,503.001.000000

Base 15.020000 0.00 1.00 0.00 1,503.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,100.000 NHDG Local 12.755900 0.00 35.50 0.00 90,602.391.000000

Base 12.755900 0.00 35.50 0.00 90,602.39

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHHZ Local 12.990000 0.00 0.00 0.00 92,229.001.000000

Base 12.990000 0.00 0.00 0.00 92,229.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHZ Local 15.000000 0.00 10.50 0.00 10,510.501.000000

Base 15.000000 0.00 10.50 0.00 10,510.50

856190103 Total

74.00 0.000.0017,700.000 Local 236,170.01

Base 0.00 74.00 0.00 236,170.01

GDR856552104 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTATE BK OF INDIA 144A S GDR

1,300.000 NHIL Local 66.900000 0.00 0.00 0.00 86,970.001.000000

Base 66.900000 0.00 0.00 0.00 86,970.00

GDR856552203 23 Nov 2011 29 Nov 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLCSTATE BANK OF INDIA SPON GDR

9,070.000 NHIL Local 65.168000 0.00 272.10 0.00 591,345.861.000000

Base 65.168000 0.00 272.10 0.00 591,345.86

COMMON STOCK USD1.857477103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTATE STREET CORP

9,300.000 NHDG Local 32.160000 0.00 0.00 0.00 299,088.001.000000

Base 32.160000 0.00 0.00 0.00 299,088.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHIH Local 40.900000 0.00 0.00 0.00 175,870.001.000000

Base 40.900000 0.00 0.00 0.00 175,870.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

2,800.000 NHEY Local 39.124300 0.00 56.00 0.00 109,604.041.000000

Base 39.124300 0.00 56.00 0.00 109,604.04

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 39.146700 0.00 4.50 0.00 11,748.511.000000

Base 39.146700 0.00 4.50 0.00 11,748.51

857477103 Total

60.50 0.000.0016,700.000 Local 596,310.55

Base 0.00 60.50 0.00 596,310.55

COMMON STOCK858119100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTEEL DYNAMICS INC

1,500.000 NHDG Local 9.920000 0.00 0.00 0.00 14,880.001.000000

Base 9.920000 0.00 0.00 0.00 14,880.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,300.000 NHHY Local 13.280800 0.00 19.50 0.00 17,284.541.000000

Base 13.280800 0.00 19.50 0.00 17,284.54

858119100 Total

19.50 0.000.002,800.000 Local 32,164.54

Base 0.00 19.50 0.00 32,164.54

COMMON STOCK NPV858155203 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSTEELCASE INC CL A

7,100.000 NHIH Local 7.507500 0.00 71.00 0.00 53,374.251.000000

Base 7.507500 0.00 71.00 0.00 53,374.25
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,100.000 NHDG Local 6.530700 0.00 80.50 0.00 105,224.771.000000

Base 6.530700 0.00 80.50 0.00 105,224.77

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,100.000 NHHZ Local 7.490000 0.00 0.00 0.00 120,589.001.000000

Base 7.490000 0.00 0.00 0.00 120,589.00

858155203 Total

151.50 0.000.0039,300.000 Local 279,188.02

Base 0.00 151.50 0.00 279,188.02

COMMON STOCK USD.01858375108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STEIN MART INC

1,400.000 NHIH Local 6.453900 0.00 14.00 0.00 9,049.461.000000

Base 6.453900 0.00 14.00 0.00 9,049.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 6.405800 0.00 11.00 0.00 7,057.381.000000

Base 6.405800 0.00 11.00 0.00 7,057.38

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 5.883900 0.00 30.50 0.00 35,922.291.000000

Base 5.883900 0.00 30.50 0.00 35,922.29

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 6.410000 0.00 0.00 0.00 39,101.001.000000

Base 6.410000 0.00 0.00 0.00 39,101.00

858375108 Total

55.50 0.000.0014,700.000 Local 91,130.13

Base 0.00 55.50 0.00 91,130.13
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COMMON STOCK858495104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STEINWAY MUSICAL INSTRUMENTS

600.000 NHIH Local 25.985000 0.00 6.00 0.00 15,597.001.000000

Base 25.985000 0.00 6.00 0.00 15,597.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 22.152200 0.00 7.00 0.00 31,020.081.000000

Base 22.152200 0.00 7.00 0.00 31,020.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 25.780000 0.00 0.00 0.00 36,092.001.000000

Base 25.780000 0.00 0.00 0.00 36,092.00

858495104 Total

13.00 0.000.003,400.000 Local 82,709.08

Base 0.00 13.00 0.00 82,709.08

COMMON STOCK USD1.85856G100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STELLARONE CORP

1,300.000 NHIH Local 12.328100 0.00 13.00 0.00 16,039.531.000000

Base 12.328100 0.00 13.00 0.00 16,039.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

800.000 NHIH Local 12.336300 0.00 8.00 0.00 9,877.041.000000

Base 12.336300 0.00 8.00 0.00 9,877.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 9.835200 0.00 25.50 0.00 50,185.021.000000

Base 9.835200 0.00 25.50 0.00 50,185.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 10.700000 0.00 0.00 0.00 54,570.001.000000

Base 10.700000 0.00 0.00 0.00 54,570.00
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85856G100 Total

46.50 0.000.0012,300.000 Local 130,671.59

Base 0.00 46.50 0.00 130,671.59

COMMON STOCK USD1.858586100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STEPAN CO

700.000 NHIH Local 80.985700 0.00 7.00 0.00 56,696.991.000000

Base 80.985700 0.00 7.00 0.00 56,696.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 66.897700 0.00 9.00 0.00 120,424.861.000000

Base 66.897700 0.00 9.00 0.00 120,424.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 69.620000 0.00 0.00 0.00 125,316.001.000000

Base 69.620000 0.00 0.00 0.00 125,316.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 76.760000 0.00 1.50 0.00 7,677.501.000000

Base 76.760000 0.00 1.50 0.00 7,677.50

858586100 Total

17.50 0.000.004,400.000 Local 310,115.35

Base 0.00 17.50 0.00 310,115.35

COMMON STOCK USD.01858912108 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTERICYCLE INC

700.000 NHIH Local 78.480000 0.00 0.00 0.00 54,936.001.000000

Base 78.480000 0.00 0.00 0.00 54,936.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHDZ Local 80.796300 0.00 8.00 0.00 32,326.521.000000

Base 80.796300 0.00 8.00 0.00 32,326.52
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858912108 Total

8.00 0.000.001,100.000 Local 87,262.52

Base 0.00 8.00 0.00 87,262.52

COMMON STOCK NPV859152100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STERIS CORP

2,735.000 NHIH Local 29.443601 0.00 27.35 0.00 80,555.601.000000

Base 29.443601 0.00 27.35 0.00 80,555.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 29.372500 0.00 10.00 0.00 29,382.501.000000

Base 29.372500 0.00 10.00 0.00 29,382.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,565.000 NHIH Local 29.466800 0.00 15.65 0.00 46,131.191.000000

Base 29.466800 0.00 15.65 0.00 46,131.19

859152100 Total

53.00 0.000.005,300.000 Local 156,069.29

Base 0.00 53.00 0.00 156,069.29

COMMON STOCK USD1.859158107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STERLING BANCORP N Y

1,000.000 NHIH Local 8.054000 0.00 10.00 0.00 8,064.001.000000

Base 8.054000 0.00 10.00 0.00 8,064.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,800.000 NHIH Local 8.073900 0.00 18.00 0.00 14,551.021.000000

Base 8.073900 0.00 18.00 0.00 14,551.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 6.825400 0.00 34.50 0.00 47,129.761.000000

Base 6.825400 0.00 34.50 0.00 47,129.76
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 7.610000 0.00 0.00 0.00 52,509.001.000000

Base 7.610000 0.00 0.00 0.00 52,509.00

859158107 Total

62.50 0.000.0016,600.000 Local 122,253.78

Base 0.00 62.50 0.00 122,253.78

COMMON STOCK USD.01859241101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STERLING CONSTRUCTION CO

800.000 NHIH Local 12.166800 0.00 8.00 0.00 9,741.441.000000

Base 12.166800 0.00 8.00 0.00 9,741.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 12.341400 0.00 7.00 0.00 8,645.981.000000

Base 12.341400 0.00 7.00 0.00 8,645.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 10.059000 0.00 18.00 0.00 36,230.401.000000

Base 10.059000 0.00 18.00 0.00 36,230.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 11.370000 0.00 0.00 0.00 40,932.001.000000

Base 11.370000 0.00 0.00 0.00 40,932.00

859241101 Total

33.00 0.000.008,700.000 Local 95,549.82

Base 0.00 33.00 0.00 95,549.82

COMMON STOCK USD1.859319303 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STERLING FINL CORP/SPOKANE

400.000 NHIH Local 15.705000 0.00 4.00 0.00 6,286.001.000000

Base 15.705000 0.00 4.00 0.00 6,286.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 15.760000 0.00 3.00 0.00 4,731.001.000000

Base 15.760000 0.00 3.00 0.00 4,731.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 15.812900 0.00 17.00 0.00 26,898.931.000000

Base 15.812900 0.00 17.00 0.00 26,898.93

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 12.597600 0.00 30.00 0.00 75,615.601.000000

Base 12.597600 0.00 30.00 0.00 75,615.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 13.250000 0.00 0.00 0.00 79,500.001.000000

Base 13.250000 0.00 0.00 0.00 79,500.00

859319303 Total

54.00 0.000.0014,400.000 Local 193,031.53

Base 0.00 54.00 0.00 193,031.53

ADR859737207 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSTERLITE INDUSTRIES INDI ADR

45,058.000 NHIL Local 7.995300 0.00 450.58 0.00 360,702.811.000000

Base 7.995300 0.00 450.58 0.00 360,702.81

COMMON STOCK USD1.860370105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STEWART ENTERPRISES INC CL A

2,000.000 NHIH Local 6.324800 0.00 20.00 0.00 12,669.601.000000

Base 6.324800 0.00 20.00 0.00 12,669.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,000.000 NHIH Local 6.340000 0.00 30.00 0.00 19,050.001.000000

Base 6.340000 0.00 30.00 0.00 19,050.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 6.285800 0.00 20.00 0.00 12,591.601.000000

Base 6.285800 0.00 20.00 0.00 12,591.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,800.000 NHDG Local 5.648600 0.00 89.00 0.00 100,634.081.000000

Base 5.648600 0.00 89.00 0.00 100,634.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,800.000 NHHZ Local 6.170000 0.00 0.00 0.00 109,826.001.000000

Base 6.170000 0.00 0.00 0.00 109,826.00

860370105 Total

159.00 0.000.0042,600.000 Local 254,771.28

Base 0.00 159.00 0.00 254,771.28

COMMON STOCK USD1.860372101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STEWART INFORMATION SERVICES

1,600.000 NHIH Local 10.216300 0.00 16.00 0.00 16,362.081.000000

Base 10.216300 0.00 16.00 0.00 16,362.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 8.427600 0.00 20.00 0.00 33,730.401.000000

Base 8.427600 0.00 20.00 0.00 33,730.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 8.850000 0.00 0.00 0.00 35,400.001.000000

Base 8.850000 0.00 0.00 0.00 35,400.00

860372101 Total

36.00 0.000.009,600.000 Local 85,492.48

Base 0.00 36.00 0.00 85,492.48
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COMMON STOCK USD.15860630102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSTIFEL FINANCIAL CORP

4,800.000 NHIH Local 31.221900 0.00 48.00 0.00 149,913.121.000000

Base 31.221900 0.00 48.00 0.00 149,913.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,400.000 NHDG Local 24.828500 0.00 37.00 0.00 183,767.901.000000

Base 24.828500 0.00 37.00 0.00 183,767.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHZ Local 29.100000 0.00 0.00 0.00 215,340.001.000000

Base 29.100000 0.00 0.00 0.00 215,340.00

860630102 Total

85.00 0.000.0019,600.000 Local 549,021.02

Base 0.00 85.00 0.00 549,021.02

COMMON STOCK USD.0186074Q102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STILLWATER MINING CO

5,500.000 NHIH Local 11.689300 0.00 55.00 0.00 64,346.151.000000

Base 11.689300 0.00 55.00 0.00 64,346.15

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,800.000 NHIH Local 11.608600 0.00 28.00 0.00 32,532.081.000000

Base 11.608600 0.00 28.00 0.00 32,532.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 11.626100 0.00 9.00 0.00 10,472.491.000000

Base 11.626100 0.00 9.00 0.00 10,472.49

16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LE

1,200.000 NHIH Local 11.207600 0.00 0.00 0.00 13,449.121.000000

Base 11.207600 0.00 0.00 0.00 13,449.12
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86074Q102 Total

92.00 0.000.0010,400.000 Local 120,799.84

Base 0.00 92.00 0.00 120,799.84

COMMON STOCK USD.01861642106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSTONE ENERGY CORP

4,400.000 NHIH Local 29.048200 0.00 44.00 0.00 127,856.081.000000

Base 29.048200 0.00 44.00 0.00 127,856.08

COMMON STOCK NPV86183P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSTONERIDGE INC

2,400.000 NHIH Local 7.685400 0.00 24.00 0.00 18,468.961.000000

Base 7.685400 0.00 24.00 0.00 18,468.96

COMMON STOCK USD.01862685104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSTRATASYS INC

1,900.000 NHIH Local 30.030800 0.00 19.00 0.00 57,077.521.000000

Base 30.030800 0.00 19.00 0.00 57,077.52

REIT USD.0186272T106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSTRATEGIC HOTELS + RESORTS I

15,600.000 NHIH Local 5.132500 0.00 156.00 0.00 80,223.001.000000

Base 5.132500 0.00 156.00 0.00 80,223.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

29,600.000 NHDG Local 3.970700 0.00 148.00 0.00 117,680.721.000000

Base 3.970700 0.00 148.00 0.00 117,680.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

29,600.000 NHHZ Local 4.590000 0.00 0.00 0.00 135,864.001.000000

Base 4.590000 0.00 0.00 0.00 135,864.00

86272T106 Total

304.00 0.000.0074,800.000 Local 333,767.72

Base 0.00 304.00 0.00 333,767.72
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COMMON STOCK USD.01863236105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STRAYER EDUCATION INC

800.000 NHIH Local 97.361900 0.00 8.00 0.00 77,897.521.000000

Base 97.361900 0.00 8.00 0.00 77,897.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 95.305000 0.00 1.00 0.00 9,531.501.000000

Base 95.305000 0.00 1.00 0.00 9,531.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 96.790000 0.00 2.00 0.00 19,360.001.000000

Base 96.790000 0.00 2.00 0.00 19,360.00

863236105 Total

11.00 0.000.001,100.000 Local 106,789.02

Base 0.00 11.00 0.00 106,789.02

COMMON STOCK86323M100 24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSSTREAM GLOBAL SERVICES INC

4,700.000 NHHZ Local 2.431000 0.00 70.50 0.00 11,496.201.000000

Base 2.431000 0.00 70.50 0.00 11,496.20

COMMON STOCK USD.1863667101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTRYKER CORP

2,900.000 NHIH Local 48.940000 0.00 0.00 0.00 141,926.001.000000

Base 48.940000 0.00 0.00 0.00 141,926.00

COMMON STOCK USD1.864159108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STURM RUGER + CO INC

600.000 NHIH Local 31.912500 0.00 6.00 0.00 19,153.501.000000

Base 31.912500 0.00 6.00 0.00 19,153.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 31.595000 0.00 2.00 0.00 6,321.001.000000

Base 31.595000 0.00 2.00 0.00 6,321.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 31.857200 0.00 9.00 0.00 28,680.481.000000

Base 31.857200 0.00 9.00 0.00 28,680.48

864159108 Total

17.00 0.000.001,700.000 Local 54,154.98

Base 0.00 17.00 0.00 54,154.98

COMMON STOCK864596101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSUCCESSFACTORS INC

7,400.000 NHIH Local 27.826500 0.00 74.00 0.00 205,990.101.000000

Base 27.826500 0.00 74.00 0.00 205,990.10

COMMON STOCK USD2.5864739107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUFFOLK BANCORP

200.000 NHIH Local 8.917500 0.00 2.00 0.00 1,785.501.000000

Base 8.917500 0.00 2.00 0.00 1,785.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 9.066900 0.00 7.00 0.00 6,353.831.000000

Base 9.066900 0.00 7.00 0.00 6,353.83

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 7.759700 0.00 10.50 0.00 16,305.871.000000

Base 7.759700 0.00 10.50 0.00 16,305.87

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHZ Local 8.000000 0.00 0.00 0.00 16,800.001.000000

Base 8.000000 0.00 0.00 0.00 16,800.00

864739107 Total

19.50 0.000.005,100.000 Local 41,245.20

Base 0.00 19.50 0.00 41,245.20
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COMMON STOCK USD.01864909106 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LESUCAMPO PHARMACEUTICALS CL A

1,500.000 NHIH Local 4.097600 0.00 0.00 0.00 6,146.401.000000

Base 4.097600 0.00 0.00 0.00 6,146.40

COMMON STOCK865646103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUMMER INFANT INC

100.000 NHIH Local 6.950000 0.00 1.00 0.00 696.001.000000

Base 6.950000 0.00 1.00 0.00 696.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 6.960500 0.00 11.00 0.00 7,667.551.000000

Base 6.960500 0.00 11.00 0.00 7,667.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 6.295800 0.00 15.00 0.00 18,902.401.000000

Base 6.295800 0.00 15.00 0.00 18,902.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 7.080000 0.00 0.00 0.00 21,240.001.000000

Base 7.080000 0.00 0.00 0.00 21,240.00

865646103 Total

27.00 0.000.007,200.000 Local 48,505.95

Base 0.00 27.00 0.00 48,505.95

REIT866082100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSUMMIT HOTEL PROPERTIES INC

2,400.000 NHIH Local 8.238800 0.00 24.00 0.00 19,797.121.000000

Base 8.238800 0.00 24.00 0.00 19,797.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 6.553000 0.00 30.50 0.00 40,003.801.000000

Base 6.553000 0.00 30.50 0.00 40,003.80
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 7.080000 0.00 0.00 0.00 43,188.001.000000

Base 7.080000 0.00 0.00 0.00 43,188.00

866082100 Total

54.50 0.000.0014,600.000 Local 102,988.92

Base 0.00 54.50 0.00 102,988.92

COMMON STOCK USD1.86663B102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUN BANCORP INC NJ

300.000 NHIH Local 2.614300 0.00 3.00 0.00 787.291.000000

Base 2.614300 0.00 3.00 0.00 787.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 2.625000 0.00 31.00 0.00 8,168.501.000000

Base 2.625000 0.00 31.00 0.00 8,168.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,400.000 NHDG Local 2.324000 0.00 42.00 0.00 19,563.601.000000

Base 2.324000 0.00 42.00 0.00 19,563.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,400.000 NHHZ Local 2.740000 0.00 0.00 0.00 23,016.001.000000

Base 2.740000 0.00 0.00 0.00 23,016.00

86663B102 Total

76.00 0.000.0020,200.000 Local 51,535.39

Base 0.00 76.00 0.00 51,535.39

REIT USD.01866674104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUN COMMUNITIES INC

200.000 NHIH Local 36.785000 0.00 2.00 0.00 7,359.001.000000

Base 36.785000 0.00 2.00 0.00 7,359.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 36.800000 0.00 2.00 0.00 7,362.001.000000

Base 36.800000 0.00 2.00 0.00 7,362.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 36.962000 0.00 15.00 0.00 55,458.001.000000

Base 36.962000 0.00 15.00 0.00 55,458.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 34.249900 0.00 23.50 0.00 160,998.031.000000

Base 34.249900 0.00 23.50 0.00 160,998.03

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHZ Local 37.170000 0.00 0.00 0.00 174,699.001.000000

Base 37.170000 0.00 0.00 0.00 174,699.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 37.990000 0.00 1.50 0.00 3,800.501.000000

Base 37.990000 0.00 1.50 0.00 3,800.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 35.300000 0.00 4.50 0.00 10,594.501.000000

Base 35.300000 0.00 4.50 0.00 10,594.50

866674104 Total

48.50 0.000.0011,700.000 Local 420,271.03

Base 0.00 48.50 0.00 420,271.03

COMMON STOCK86677E100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUN HEALTHCARE GROUP INC

200.000 NHIH Local 3.210000 0.00 2.00 0.00 644.001.000000

Base 3.210000 0.00 2.00 0.00 644.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 3.145000 0.00 4.00 0.00 1,262.001.000000

Base 3.145000 0.00 4.00 0.00 1,262.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 3.140900 0.00 17.00 0.00 5,356.531.000000

Base 3.140900 0.00 17.00 0.00 5,356.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,800.000 NHDG Local 2.131900 0.00 29.00 0.00 12,394.021.000000

Base 2.131900 0.00 29.00 0.00 12,394.02

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHZ Local 2.580000 0.00 0.00 0.00 14,964.001.000000

Base 2.580000 0.00 0.00 0.00 14,964.00

86677E100 Total

52.00 0.000.0013,900.000 Local 34,620.55

Base 0.00 52.00 0.00 34,620.55

COMMON STOCK866942105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSUN HYDRAULICS CORP

1,800.000 NHIH Local 25.277800 0.00 18.00 0.00 45,518.041.000000

Base 25.277800 0.00 18.00 0.00 45,518.04

COMMON STOCK86722A103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUNCOKE ENERGY INC

400.000 NHIH Local 10.900000 0.00 4.00 0.00 4,364.001.000000

Base 10.900000 0.00 4.00 0.00 4,364.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 10.830000 0.00 8.00 0.00 8,672.001.000000

Base 10.830000 0.00 8.00 0.00 8,672.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 9.578300 0.00 8.00 0.00 15,333.281.000000

Base 9.578300 0.00 8.00 0.00 15,333.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 10.020000 0.00 0.00 0.00 16,032.001.000000

Base 10.020000 0.00 0.00 0.00 16,032.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHZ Local 11.967800 0.00 13.50 0.00 10,784.521.000000

Base 11.967800 0.00 13.50 0.00 10,784.52

86722A103 Total

33.50 0.000.005,300.000 Local 55,185.80

Base 0.00 33.50 0.00 55,185.80

COMMON STOCK867328601 19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.SUNESIS PHARMACEUTICALS INC

8,100.000 NHHZ Local 1.210500 0.00 121.50 0.00 9,926.551.000000

Base 1.210500 0.00 121.50 0.00 9,926.55

COMMON STOCK USD1.86764P109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUNOCO INC

2,100.000 NHDG Local 31.010000 0.00 0.00 0.00 65,121.001.000000

Base 31.010000 0.00 0.00 0.00 65,121.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 36.790000 0.00 0.00 0.00 40,469.001.000000

Base 36.790000 0.00 0.00 0.00 40,469.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,010.000 NHDM Local 39.229600 0.00 15.15 0.00 39,637.051.000000

Base 39.229600 0.00 15.15 0.00 39,637.05
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86764P109 Total

15.15 0.000.004,210.000 Local 145,227.05

Base 0.00 15.15 0.00 145,227.05

COMMON STOCK USD.0186768K106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSUNRISE SENIOR LIVING INC

5,100.000 NHIH Local 5.178800 0.00 51.00 0.00 26,462.881.000000

Base 5.178800 0.00 51.00 0.00 26,462.88

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 3.948600 0.00 16.50 0.00 13,046.881.000000

Base 3.948600 0.00 16.50 0.00 13,046.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 5.030000 0.00 0.00 0.00 16,599.001.000000

Base 5.030000 0.00 0.00 0.00 16,599.00

86768K106 Total

67.50 0.000.0011,700.000 Local 56,108.76

Base 0.00 67.50 0.00 56,108.76

REIT USD.01867892101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUNSTONE HOTEL INVESTORS INC

5,200.000 NHIH Local 7.526700 0.00 52.00 0.00 39,190.841.000000

Base 7.526700 0.00 52.00 0.00 39,190.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 7.560000 0.00 5.00 0.00 3,785.001.000000

Base 7.560000 0.00 5.00 0.00 3,785.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,800.000 NHIH Local 7.627700 0.00 48.00 0.00 36,660.961.000000

Base 7.627700 0.00 48.00 0.00 36,660.96
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

27,100.000 NHDG Local 4.945000 0.00 135.50 0.00 134,145.001.000000

Base 4.945000 0.00 135.50 0.00 134,145.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

27,100.000 NHHZ Local 5.600000 0.00 0.00 0.00 151,760.001.000000

Base 5.600000 0.00 0.00 0.00 151,760.00

867892101 Total

240.50 0.000.0064,700.000 Local 365,541.80

Base 0.00 240.50 0.00 365,541.80

COMMON STOCK USD1.867914103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUNTRUST BANKS INC

9,600.000 NHDG Local 17.950000 0.00 0.00 0.00 172,320.001.000000

Base 17.950000 0.00 0.00 0.00 172,320.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHIH Local 18.620000 0.00 0.00 0.00 85,652.001.000000

Base 18.620000 0.00 0.00 0.00 85,652.00

867914103 Total

0.00 0.000.0014,200.000 Local 257,972.00

Base 0.00 0.00 0.00 257,972.00

COMMON STOCK86800U104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUPER MICRO COMPUTER INC

125.000 NHIH Local 15.730000 0.00 1.25 0.00 1,967.501.000000

Base 15.730000 0.00 1.25 0.00 1,967.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,275.000 NHIH Local 15.544901 0.00 22.75 0.00 35,387.401.000000

Base 15.544901 0.00 22.75 0.00 35,387.40
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

86800U104 Total

24.00 0.000.002,400.000 Local 37,354.90

Base 0.00 24.00 0.00 37,354.90

COMMON STOCK868157108 05 Oct 2011 11 Oct 2011 USD/DTC 0.02INSTINETSUPERIOR ENERGY SERVICES INC

6,920.000 NHHO Local 24.823600 0.00 138.40 0.00 171,917.711.000000

Base 24.823600 0.00 138.40 0.00 171,917.71

06 Oct 2011 12 Oct 2011 USD/DTC 0.02INSTINET

5,160.000 NHHO Local 27.749400 0.00 103.20 0.00 143,290.101.000000

Base 27.749400 0.00 103.20 0.00 143,290.10

10 Oct 2011 13 Oct 2011 USD/DTC 0.03MR BEAL &COMPANY

2,850.000 NHHO Local 23.175100 0.00 85.50 0.00 66,134.541.000000

Base 23.175100 0.00 85.50 0.00 66,134.54

27 Oct 2011 01 Nov 2011 USD/DTC 0.02INSTINET

2,470.000 NHHO Local 28.482600 0.00 49.40 0.00 70,401.421.000000

Base 28.482600 0.00 49.40 0.00 70,401.42

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHEU Local 29.175600 0.00 21.00 0.00 40,866.841.000000

Base 29.175600 0.00 21.00 0.00 40,866.84

868157108 Total

397.50 0.000.0018,800.000 Local 492,610.61

Base 0.00 397.50 0.00 492,610.61

COMMON STOCK NPV868168105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUPERIOR INDUSTRIES INTL

2,100.000 NHIH Local 16.359500 0.00 21.00 0.00 34,375.951.000000

Base 16.359500 0.00 21.00 0.00 34,375.95



Prepared by State StreetPage 1692

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 15.244700 0.00 26.00 0.00 79,298.441.000000

Base 15.244700 0.00 26.00 0.00 79,298.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 17.500000 0.00 0.00 0.00 91,000.001.000000

Base 17.500000 0.00 0.00 0.00 91,000.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 16.018300 0.00 9.00 0.00 9,619.981.000000

Base 16.018300 0.00 9.00 0.00 9,619.98

868168105 Total

56.00 0.000.0013,100.000 Local 214,294.37

Base 0.00 56.00 0.00 214,294.37

COMMON STOCK NPV868532102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUPERTEX INC

400.000 NHIH Local 19.102500 0.00 4.00 0.00 7,645.001.000000

Base 19.102500 0.00 4.00 0.00 7,645.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 19.138700 0.00 6.00 0.00 11,489.221.000000

Base 19.138700 0.00 6.00 0.00 11,489.22

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 17.218000 0.00 12.00 0.00 41,335.201.000000

Base 17.218000 0.00 12.00 0.00 41,335.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 17.580000 0.00 0.00 0.00 42,192.001.000000

Base 17.580000 0.00 0.00 0.00 42,192.00
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Trd Date
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

868532102 Total

22.00 0.000.005,800.000 Local 102,661.42

Base 0.00 22.00 0.00 102,661.42

COMMON STOCK USD1.868536103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUPERVALU INC

4,400.000 NHDG Local 6.660000 0.00 0.00 0.00 29,304.001.000000

Base 6.660000 0.00 0.00 0.00 29,304.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHIH Local 8.220000 0.00 0.00 0.00 15,618.001.000000

Base 8.220000 0.00 0.00 0.00 15,618.00

868536103 Total

0.00 0.000.006,300.000 Local 44,922.00

Base 0.00 0.00 0.00 44,922.00

COMMON STOCK86858W101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSUPPORT.COM INC

1,000.000 NHIH Local 2.225000 0.00 10.00 0.00 2,235.001.000000

Base 2.225000 0.00 10.00 0.00 2,235.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,400.000 NHIH Local 2.165500 0.00 34.00 0.00 7,396.701.000000

Base 2.165500 0.00 34.00 0.00 7,396.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 2.044400 0.00 21.00 0.00 8,607.481.000000

Base 2.044400 0.00 21.00 0.00 8,607.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHZ Local 2.300000 0.00 0.00 0.00 9,660.001.000000

Base 2.300000 0.00 0.00 0.00 9,660.00
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Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

86858W101 Total

65.00 0.000.0012,800.000 Local 27,899.18

Base 0.00 65.00 0.00 27,899.18

COMMON STOCK NPV868733106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUREWEST COMMUNICATIONS

500.000 NHIH Local 11.566000 0.00 5.00 0.00 5,788.001.000000

Base 11.566000 0.00 5.00 0.00 5,788.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

800.000 NHIH Local 11.610200 0.00 8.00 0.00 9,296.161.000000

Base 11.610200 0.00 8.00 0.00 9,296.16

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 10.334000 0.00 14.50 0.00 29,983.101.000000

Base 10.334000 0.00 14.50 0.00 29,983.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 11.060000 0.00 0.00 0.00 32,074.001.000000

Base 11.060000 0.00 0.00 0.00 32,074.00

868733106 Total

27.50 0.000.007,100.000 Local 77,141.26

Base 0.00 27.50 0.00 77,141.26

ADR868861105 23 Nov 2011 29 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSURGUTNEFTEGAZ SP ADR PREF

12,900.000 NHIL Local 5.080000 0.00 129.00 0.00 65,661.001.000000

Base 5.080000 0.00 129.00 0.00 65,661.00

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,200.000 NHIL Local 5.150000 0.00 0.00 0.00 134,930.001.000000

Base 5.150000 0.00 0.00 0.00 134,930.00
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Base Currency: USD - US DOLLAR

868861105 Total

129.00 0.000.0039,100.000 Local 200,591.00

Base 0.00 129.00 0.00 200,591.00

ADR868861204 23 Nov 2011 29 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSURGUTNEFTEGAS SP ADR

9,173.000 NHIL Local 8.650000 0.00 91.73 0.00 79,438.181.000000

Base 8.650000 0.00 91.73 0.00 79,438.18

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

32,900.000 NHIL Local 8.790000 0.00 0.00 0.00 289,191.001.000000

Base 8.790000 0.00 0.00 0.00 289,191.00

868861204 Total

91.73 0.000.0042,073.000 Local 368,629.18

Base 0.00 91.73 0.00 368,629.18

COMMON STOCK USD.05868873100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SURMODICS INC

400.000 NHIH Local 11.943800 0.00 4.00 0.00 4,781.521.000000

Base 11.943800 0.00 4.00 0.00 4,781.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 11.880000 0.00 4.00 0.00 4,756.001.000000

Base 11.880000 0.00 4.00 0.00 4,756.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 11.938300 0.00 6.00 0.00 7,168.981.000000

Base 11.938300 0.00 6.00 0.00 7,168.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,399.000 NHDG Local 8.973900 0.00 17.00 0.00 30,519.291.000000

Base 8.973900 0.00 17.00 0.00 30,519.29
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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

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,399.000 NHHZ Local 9.350000 0.00 0.00 0.00 31,780.651.000000

Base 9.350000 0.00 0.00 0.00 31,780.65

868873100 Total

31.00 0.000.008,198.000 Local 79,006.44

Base 0.00 31.00 0.00 79,006.44

COMMON STOCK USD2.869099101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSUSQUEHANNA BANCSHARES INC

14,000.000 NHIH Local 7.366400 0.00 140.00 0.00 103,269.601.000000

Base 7.366400 0.00 140.00 0.00 103,269.60

03 Oct 2011 03 Oct 2011 USD/DTCMERGER NON CASH

3,960.000 NHHZ Local 5.708073 0.00 0.00 0.00 22,603.971.000000

Base 5.708073 0.00 0.00 0.00 22,603.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

35,400.000 NHDG Local 5.392800 0.00 177.00 0.00 191,082.121.000000

Base 5.392800 0.00 177.00 0.00 191,082.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

35,400.000 NHHZ Local 6.050000 0.00 0.00 0.00 214,170.001.000000

Base 6.050000 0.00 0.00 0.00 214,170.00

869099101 Total

317.00 0.000.0088,760.000 Local 531,125.69

Base 0.00 317.00 0.00 531,125.69

COMMON STOCK USD.01869233106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSUSSER HOLDINGS CORP

700.000 NHIH Local 24.010000 0.00 7.00 0.00 16,814.001.000000

Base 24.010000 0.00 7.00 0.00 16,814.00
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 19.029500 0.00 9.00 0.00 34,262.101.000000

Base 19.029500 0.00 9.00 0.00 34,262.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 20.630000 0.00 0.00 0.00 37,134.001.000000

Base 20.630000 0.00 0.00 0.00 37,134.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 21.783300 0.00 9.00 0.00 13,078.981.000000

Base 21.783300 0.00 9.00 0.00 13,078.98

869233106 Total

25.00 0.000.004,900.000 Local 101,289.08

Base 0.00 25.00 0.00 101,289.08

COMMON STOCK USD.01870738101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSWIFT ENERGY CO

3,800.000 NHIH Local 29.815000 0.00 38.00 0.00 113,335.001.000000

Base 29.815000 0.00 38.00 0.00 113,335.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 22.256500 0.00 48.50 0.00 215,936.551.000000

Base 22.256500 0.00 48.50 0.00 215,936.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHZ Local 24.760000 0.00 0.00 0.00 240,172.001.000000

Base 24.760000 0.00 0.00 0.00 240,172.00

870738101 Total

86.50 0.000.0023,200.000 Local 569,443.55

Base 0.00 86.50 0.00 569,443.55
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COMMON STOCK87074U101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SWIFT TRANSPORTATION CO

1,600.000 NHIH Local 9.190300 0.00 16.00 0.00 14,720.481.000000

Base 9.190300 0.00 16.00 0.00 14,720.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 9.212700 0.00 11.00 0.00 10,144.971.000000

Base 9.212700 0.00 11.00 0.00 10,144.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,400.000 NHIH Local 9.243200 0.00 44.00 0.00 40,714.081.000000

Base 9.243200 0.00 44.00 0.00 40,714.08

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,900.000 NHDG Local 5.712500 0.00 64.50 0.00 73,755.751.000000

Base 5.712500 0.00 64.50 0.00 73,755.75

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,900.000 NHHZ Local 7.410000 0.00 0.00 0.00 95,589.001.000000

Base 7.410000 0.00 0.00 0.00 95,589.00

87074U101 Total

135.50 0.000.0032,900.000 Local 234,924.28

Base 0.00 135.50 0.00 234,924.28

COMMON STOCK NPV870808102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSWISHER HYGIENE INC

7,600.000 NHIH Local 3.820000 0.00 76.00 0.00 29,108.001.000000

Base 3.820000 0.00 76.00 0.00 29,108.00

COMMON STOCK871206405 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYCAMORE NETWORKS INC

1,800.000 NHIH Local 19.821000 0.00 18.00 0.00 35,695.801.000000

Base 19.821000 0.00 18.00 0.00 35,695.80
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 17.494100 0.00 22.00 0.00 76,996.041.000000

Base 17.494100 0.00 22.00 0.00 76,996.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 18.230000 0.00 0.00 0.00 80,212.001.000000

Base 18.230000 0.00 0.00 0.00 80,212.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 17.729200 0.00 9.00 0.00 10,646.521.000000

Base 17.729200 0.00 9.00 0.00 10,646.52

871206405 Total

49.00 0.000.0011,200.000 Local 203,550.36

Base 0.00 49.00 0.00 203,550.36

COMMON STOCK USD.01871237103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYKES ENTERPRISES INC

3,700.000 NHIH Local 15.623400 0.00 37.00 0.00 57,843.581.000000

Base 15.623400 0.00 37.00 0.00 57,843.58

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 13.824700 0.00 41.50 0.00 114,786.511.000000

Base 13.824700 0.00 41.50 0.00 114,786.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHZ Local 15.120000 0.00 0.00 0.00 125,496.001.000000

Base 15.120000 0.00 0.00 0.00 125,496.00

871237103 Total

78.50 0.000.0020,300.000 Local 298,126.09

Base 0.00 78.50 0.00 298,126.09
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Base Currency: USD - US DOLLAR

COMMON STOCK USD.01871503108 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYMANTEC CORP

6,500.000 NHIH Local 16.940000 0.00 0.00 0.00 110,110.001.000000

Base 16.940000 0.00 0.00 0.00 110,110.00

COMMON STOCK USD.0187151Q106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYMETRA FINANCIAL CORP

1,000.000 NHIH Local 9.141500 0.00 10.00 0.00 9,151.501.000000

Base 9.141500 0.00 10.00 0.00 9,151.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 9.135000 0.00 2.00 0.00 1,829.001.000000

Base 9.135000 0.00 2.00 0.00 1,829.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,800.000 NHIH Local 9.226800 0.00 48.00 0.00 44,336.641.000000

Base 9.226800 0.00 48.00 0.00 44,336.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,200.000 NHDG Local 7.841800 0.00 76.00 0.00 119,271.361.000000

Base 7.841800 0.00 76.00 0.00 119,271.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,200.000 NHHZ Local 8.590000 0.00 0.00 0.00 130,568.001.000000

Base 8.590000 0.00 0.00 0.00 130,568.00

87151Q106 Total

136.00 0.000.0036,400.000 Local 305,156.50

Base 0.00 136.00 0.00 305,156.50

COMMON STOCK871543104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYMMETRICOM INC

700.000 NHIH Local 5.091400 0.00 7.00 0.00 3,570.981.000000

Base 5.091400 0.00 7.00 0.00 3,570.98
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 5.052000 0.00 14.00 0.00 7,086.801.000000

Base 5.052000 0.00 14.00 0.00 7,086.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,800.000 NHIH Local 5.132800 0.00 18.00 0.00 9,257.041.000000

Base 5.132800 0.00 18.00 0.00 9,257.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 3.934800 0.00 48.50 0.00 38,216.061.000000

Base 3.934800 0.00 48.50 0.00 38,216.06

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHZ Local 4.510000 0.00 0.00 0.00 43,747.001.000000

Base 4.510000 0.00 0.00 0.00 43,747.00

871543104 Total

87.50 0.000.0023,300.000 Local 101,877.88

Base 0.00 87.50 0.00 101,877.88

COMMON STOCK871546206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYMMETRY MEDICAL INC

323.000 NHIH Local 7.864613 0.00 3.23 0.00 2,543.501.000000

Base 7.864613 0.00 3.23 0.00 2,543.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 7.810000 0.00 1.00 0.00 782.001.000000

Base 7.810000 0.00 1.00 0.00 782.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,877.000 NHIH Local 7.910000 0.00 28.77 0.00 22,785.841.000000

Base 7.910000 0.00 28.77 0.00 22,785.84
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 7.583100 0.00 30.50 0.00 46,287.411.000000

Base 7.583100 0.00 30.50 0.00 46,287.41

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 8.320000 0.00 0.00 0.00 50,752.001.000000

Base 8.320000 0.00 0.00 0.00 50,752.00

871546206 Total

63.50 0.000.0015,500.000 Local 123,150.75

Base 0.00 63.50 0.00 123,150.75

COMMON STOCK USD.05871551107 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)SYMS CORP

1,400.000 NHDG Local 9.076100 0.00 7.00 0.00 12,713.541.000000

Base 9.076100 0.00 7.00 0.00 12,713.54

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 9.230000 0.00 0.00 0.00 12,922.001.000000

Base 9.230000 0.00 0.00 0.00 12,922.00

871551107 Total

7.00 0.000.002,800.000 Local 25,635.54

Base 0.00 7.00 0.00 25,635.54

COMMON STOCK87157B103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYNCHRONOSS TECHNOLOGIES INC

600.000 NHIH Local 31.199200 0.00 6.00 0.00 18,725.521.000000

Base 31.199200 0.00 6.00 0.00 18,725.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 31.164500 0.00 10.00 0.00 31,174.501.000000

Base 31.164500 0.00 10.00 0.00 31,174.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 31.270000 0.00 8.00 0.00 25,024.001.000000

Base 31.270000 0.00 8.00 0.00 25,024.00

87157B103 Total

24.00 0.000.002,400.000 Local 74,924.02

Base 0.00 24.00 0.00 74,924.02

COMMON STOCK87157D109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYNAPTICS INC

2,600.000 NHIH Local 33.933300 0.00 26.00 0.00 88,252.581.000000

Base 33.933300 0.00 26.00 0.00 88,252.58

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 33.397500 0.00 2.00 0.00 6,681.501.000000

Base 33.397500 0.00 2.00 0.00 6,681.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 33.900000 0.00 1.00 0.00 3,391.001.000000

Base 33.900000 0.00 1.00 0.00 3,391.00

87157D109 Total

29.00 0.000.002,900.000 Local 98,325.08

Base 0.00 29.00 0.00 98,325.08

COMMON STOCK USD.01871607107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYNOPSYS INC

2,400.000 NHDG Local 24.360000 0.00 0.00 0.00 58,464.001.000000

Base 24.360000 0.00 0.00 0.00 58,464.00

COMMON STOCK87160G107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYNERGETICS USA INC

700.000 NHIH Local 5.715000 0.00 7.00 0.00 4,007.501.000000

Base 5.715000 0.00 7.00 0.00 4,007.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 5.730000 0.00 10.00 0.00 5,740.001.000000

Base 5.730000 0.00 10.00 0.00 5,740.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 5.670000 0.00 3.00 0.00 1,704.001.000000

Base 5.670000 0.00 3.00 0.00 1,704.00

87160G107 Total

20.00 0.000.002,000.000 Local 11,451.50

Base 0.00 20.00 0.00 11,451.50

COMMON STOCK USD1.87161C105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYNOVUS FINANCIAL CORP

15,900.000 NHDG Local 1.070000 0.00 0.00 0.00 17,013.001.000000

Base 1.070000 0.00 0.00 0.00 17,013.00

COMMON STOCK USD.0187162G105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYNOVIS LIFE TECHNOLOGIES IN

100.000 NHIH Local 18.540000 0.00 1.00 0.00 1,855.001.000000

Base 18.540000 0.00 1.00 0.00 1,855.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 18.667800 0.00 9.00 0.00 16,810.021.000000

Base 18.667800 0.00 9.00 0.00 16,810.02

87162G105 Total

10.00 0.000.001,000.000 Local 18,665.02

Base 0.00 10.00 0.00 18,665.02

COMMON STOCK NPV87162H103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYNTEL INC

100.000 NHIH Local 47.397500 0.00 1.00 0.00 4,740.751.000000

Base 47.397500 0.00 1.00 0.00 4,740.75
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 47.455800 0.00 13.00 0.00 61,705.541.000000

Base 47.455800 0.00 13.00 0.00 61,705.54

87162H103 Total

14.00 0.000.001,400.000 Local 66,446.29

Base 0.00 14.00 0.00 66,446.29

COMMON STOCK87162T206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSYNTA PHARMACEUTICALS CORP

200.000 NHIH Local 3.400000 0.00 2.00 0.00 682.001.000000

Base 3.400000 0.00 2.00 0.00 682.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,900.000 NHIH Local 3.398400 0.00 19.00 0.00 6,475.961.000000

Base 3.398400 0.00 19.00 0.00 6,475.96

87162T206 Total

21.00 0.000.002,100.000 Local 7,157.96

Base 0.00 21.00 0.00 7,157.96

COMMON STOCK87162W100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYNNEX CORP

300.000 NHIH Local 29.933300 0.00 3.00 0.00 8,982.991.000000

Base 29.933300 0.00 3.00 0.00 8,982.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 29.775100 0.00 19.00 0.00 56,591.691.000000

Base 29.775100 0.00 19.00 0.00 56,591.69

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 25.210000 0.00 28.50 0.00 143,725.501.000000

Base 25.210000 0.00 28.50 0.00 143,725.50
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHZ Local 27.620000 0.00 0.00 0.00 157,434.001.000000

Base 27.620000 0.00 0.00 0.00 157,434.00

87162W100 Total

50.50 0.000.0013,600.000 Local 366,734.18

Base 0.00 50.50 0.00 366,734.18

COMMON STOCK USD.01871630109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYNTROLEUM CORP

2,500.000 NHIH Local 1.111400 0.00 25.00 0.00 2,803.501.000000

Base 1.111400 0.00 25.00 0.00 2,803.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

5,500.000 NHIH Local 1.120900 0.00 55.00 0.00 6,219.951.000000

Base 1.120900 0.00 55.00 0.00 6,219.95

871630109 Total

80.00 0.000.008,000.000 Local 9,023.45

Base 0.00 80.00 0.00 9,023.45

COMMON STOCK87164C102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYNUTRA INTERNATIONAL INC

1,100.000 NHIH Local 6.134300 0.00 11.00 0.00 6,758.731.000000

Base 6.134300 0.00 11.00 0.00 6,758.73

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 6.134000 0.00 5.00 0.00 3,072.001.000000

Base 6.134000 0.00 5.00 0.00 3,072.00

87164C102 Total

16.00 0.000.001,600.000 Local 9,830.73

Base 0.00 16.00 0.00 9,830.73
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COMMON STOCK USD1.871829107 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYSCO CORP

5,200.000 NHIH Local 27.650000 0.00 0.00 0.00 143,780.001.000000

Base 27.650000 0.00 0.00 0.00 143,780.00

COMMON STOCK USD.01871851101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYSTEMAX INC

1,000.000 NHIH Local 14.329600 0.00 10.00 0.00 14,339.601.000000

Base 14.329600 0.00 10.00 0.00 14,339.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 11.878900 0.00 11.00 0.00 26,144.581.000000

Base 11.878900 0.00 11.00 0.00 26,144.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHZ Local 13.180000 0.00 0.00 0.00 28,996.001.000000

Base 13.180000 0.00 0.00 0.00 28,996.00

871851101 Total

21.00 0.000.005,400.000 Local 69,480.18

Base 0.00 21.00 0.00 69,480.18

COMMON STOCK USD.01872275102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTCF FINANCIAL CORP

3,700.000 NHDG Local 9.160000 0.00 0.00 0.00 33,892.001.000000

Base 9.160000 0.00 0.00 0.00 33,892.00

COMMON STOCK USD.0187236Y108 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.TD AMERITRADE HOLDING CORP

2,400.000 NHDZ Local 16.346900 0.00 48.00 0.00 39,280.561.000000

Base 16.346900 0.00 48.00 0.00 39,280.56

COMMON STOCK USD1.872375100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTECO ENERGY INC

3,500.000 NHDG Local 17.130000 0.00 0.00 0.00 59,955.001.000000

Base 17.130000 0.00 0.00 0.00 59,955.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHIH Local 18.530000 0.00 0.00 0.00 35,207.001.000000

Base 18.530000 0.00 0.00 0.00 35,207.00

872375100 Total

0.00 0.000.005,400.000 Local 95,162.00

Base 0.00 0.00 0.00 95,162.00

COMMON STOCK USD.0187240R107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTFS FINANCIAL CORP

1,900.000 NHDG Local 8.130000 0.00 0.00 0.00 15,447.001.000000

Base 8.130000 0.00 0.00 0.00 15,447.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,900.000 NHHY Local 9.123200 0.00 28.50 0.00 17,362.581.000000

Base 9.123200 0.00 28.50 0.00 17,362.58

87240R107 Total

28.50 0.000.003,800.000 Local 32,809.58

Base 0.00 28.50 0.00 32,809.58

COMMON STOCK872438106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.THL CREDIT INC

800.000 NHIH Local 12.043800 0.00 8.00 0.00 9,643.041.000000

Base 12.043800 0.00 8.00 0.00 9,643.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 10.565600 0.00 10.00 0.00 21,141.201.000000

Base 10.565600 0.00 10.00 0.00 21,141.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 11.000000 0.00 0.00 0.00 22,000.001.000000

Base 11.000000 0.00 0.00 0.00 22,000.00
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872438106 Total

18.00 0.000.004,800.000 Local 52,784.24

Base 0.00 18.00 0.00 52,784.24

COMMON STOCK USD.01872443403 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.THQ INC

400.000 NHIH Local 2.223800 0.00 4.00 0.00 893.521.000000

Base 2.223800 0.00 4.00 0.00 893.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

5,700.000 NHIH Local 2.275000 0.00 57.00 0.00 13,024.501.000000

Base 2.275000 0.00 57.00 0.00 13,024.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,300.000 NHDG Local 1.519100 0.00 76.50 0.00 23,318.731.000000

Base 1.519100 0.00 76.50 0.00 23,318.73

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,300.000 NHHZ Local 1.600000 0.00 0.00 0.00 24,480.001.000000

Base 1.600000 0.00 0.00 0.00 24,480.00

872443403 Total

137.50 0.000.0036,700.000 Local 61,716.75

Base 0.00 137.50 0.00 61,716.75

COMMON STOCK USD.0187244T109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TICC CAPITAL CORP

2,123.000 NHIH Local 8.538800 0.00 21.23 0.00 18,149.101.000000

Base 8.538800 0.00 21.23 0.00 18,149.10

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

777.000 NHIH Local 8.581995 0.00 7.77 0.00 6,675.981.000000

Base 8.581995 0.00 7.77 0.00 6,675.98
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,200.000 NHDG Local 7.383500 0.00 36.00 0.00 53,197.201.000000

Base 7.383500 0.00 36.00 0.00 53,197.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,200.000 NHHZ Local 8.280000 0.00 0.00 0.00 59,616.001.000000

Base 8.280000 0.00 0.00 0.00 59,616.00

30 Sep 2011 11 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

136.231 NHHZ Local 8.169946 0.00 0.00 0.00 1,113.001.000000

Base 8.169946 0.00 0.00 0.00 1,113.00

87244T109 Total

65.00 0.000.0017,436.231 Local 138,751.28

Base 0.00 65.00 0.00 138,751.28

COMMON STOCK USD1.872540109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTJX COMPANIES INC

3,300.000 NHIH Local 60.570000 0.00 0.00 0.00 199,881.001.000000

Base 60.570000 0.00 0.00 0.00 199,881.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 61.667500 0.00 3.00 0.00 12,336.501.000000

Base 61.667500 0.00 3.00 0.00 12,336.50

872540109 Total

3.00 0.000.003,500.000 Local 212,217.50

Base 0.00 3.00 0.00 212,217.50

GDR87260R201 23 Nov 2011 28 Nov 2011 USD/CED 0.01NATEXIS BLEICHROEDER INCTMK GDR REG S

3,000.000 NHIL Local 10.475800 0.00 15.71 0.00 31,443.111.000000

Base 10.475800 0.00 15.71 0.00 31,443.11
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COMMON STOCK87261Q103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TMS INTERNATIONAL CORP A

600.000 NHIH Local 10.296300 0.00 6.00 0.00 6,183.781.000000

Base 10.296300 0.00 6.00 0.00 6,183.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 10.444200 0.00 6.00 0.00 6,272.521.000000

Base 10.444200 0.00 6.00 0.00 6,272.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 7.225400 0.00 9.00 0.00 13,014.721.000000

Base 7.225400 0.00 9.00 0.00 13,014.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 8.160000 0.00 0.00 0.00 14,688.001.000000

Base 8.160000 0.00 0.00 0.00 14,688.00

87261Q103 Total

21.00 0.000.004,800.000 Local 40,159.02

Base 0.00 21.00 0.00 40,159.02

COMMON STOCK USD.1872625108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRC COS INC

1,100.000 NHIH Local 4.339400 0.00 11.00 0.00 4,784.341.000000

Base 4.339400 0.00 11.00 0.00 4,784.34

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

500.000 NHIH Local 4.246000 0.00 5.00 0.00 2,128.001.000000

Base 4.246000 0.00 5.00 0.00 2,128.00

872625108 Total

16.00 0.000.001,600.000 Local 6,912.34

Base 0.00 16.00 0.00 6,912.34
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COMMON STOCK USD.0187264S106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRW AUTOMOTIVE HOLDINGS CORP

1,800.000 NHDG Local 32.730000 0.00 0.00 0.00 58,914.001.000000

Base 32.730000 0.00 0.00 0.00 58,914.00

COMMON STOCK872960109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TNS INC

400.000 NHIH Local 20.207500 0.00 4.00 0.00 8,087.001.000000

Base 20.207500 0.00 4.00 0.00 8,087.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 20.203400 0.00 19.00 0.00 38,405.461.000000

Base 20.203400 0.00 19.00 0.00 38,405.46

872960109 Total

23.00 0.000.002,300.000 Local 46,492.46

Base 0.00 23.00 0.00 46,492.46

COMMON STOCK87305R109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TTM TECHNOLOGIES

900.000 NHIH Local 11.117200 0.00 9.00 0.00 10,014.481.000000

Base 11.117200 0.00 9.00 0.00 10,014.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 11.108000 0.00 5.00 0.00 5,559.001.000000

Base 11.108000 0.00 5.00 0.00 5,559.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 11.205800 0.00 32.00 0.00 35,890.561.000000

Base 11.205800 0.00 32.00 0.00 35,890.56

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,100.000 NHDG Local 8.874500 0.00 45.50 0.00 80,803.451.000000

Base 8.874500 0.00 45.50 0.00 80,803.45



Prepared by State StreetPage 1713

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,100.000 NHHZ Local 10.590000 0.00 0.00 0.00 96,369.001.000000

Base 10.590000 0.00 0.00 0.00 96,369.00

87305R109 Total

91.50 0.000.0022,800.000 Local 228,636.49

Base 0.00 91.50 0.00 228,636.49

COMMON STOCK USD.01874054109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTAKE TWO INTERACTIVE SOFTWRE

6,600.000 NHIH Local 14.082300 0.00 66.00 0.00 93,009.181.000000

Base 14.082300 0.00 66.00 0.00 93,009.18

COMMON STOCK874083108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TAL INTERNATIONAL GROUP INC

1,700.000 NHIH Local 28.976200 0.00 17.00 0.00 49,276.541.000000

Base 28.976200 0.00 17.00 0.00 49,276.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 28.925000 0.00 3.00 0.00 8,680.501.000000

Base 28.925000 0.00 3.00 0.00 8,680.50

874083108 Total

20.00 0.000.002,000.000 Local 57,957.04

Base 0.00 20.00 0.00 57,957.04

COMMON STOCK USD.01874161102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TALBOTS INC

1,200.000 NHIH Local 2.380000 0.00 12.00 0.00 2,868.001.000000

Base 2.380000 0.00 12.00 0.00 2,868.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

5,100.000 NHIH Local 2.405000 0.00 51.00 0.00 12,316.501.000000

Base 2.405000 0.00 51.00 0.00 12,316.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,100.000 NHDG Local 2.576200 0.00 80.50 0.00 41,557.321.000000

Base 2.576200 0.00 80.50 0.00 41,557.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,100.000 NHHZ Local 2.570000 0.00 0.00 0.00 41,377.001.000000

Base 2.570000 0.00 0.00 0.00 41,377.00

874161102 Total

143.50 0.000.0038,500.000 Local 98,118.82

Base 0.00 143.50 0.00 98,118.82

COMMON STOCK87424N104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TALEO CORP CLASS A

300.000 NHIH Local 34.093300 0.00 3.00 0.00 10,230.991.000000

Base 34.093300 0.00 3.00 0.00 10,230.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 33.685000 0.00 1.00 0.00 3,369.501.000000

Base 33.685000 0.00 1.00 0.00 3,369.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,300.000 NHIH Local 34.606400 0.00 33.00 0.00 114,234.121.000000

Base 34.606400 0.00 33.00 0.00 114,234.12

87424N104 Total

37.00 0.000.003,700.000 Local 127,834.61

Base 0.00 37.00 0.00 127,834.61

REIT USD.01875465106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TANGER FACTORY OUTLET CENTER

100.000 NHIH Local 28.130000 0.00 1.00 0.00 2,814.001.000000

Base 28.130000 0.00 1.00 0.00 2,814.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 28.068300 0.00 6.00 0.00 16,846.981.000000

Base 28.068300 0.00 6.00 0.00 16,846.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,000.000 NHIH Local 28.161500 0.00 70.00 0.00 197,200.501.000000

Base 28.161500 0.00 70.00 0.00 197,200.50

18 Oct 2011 21 Oct 2011 USD/DTC 0.04BNY CONVERGEX

3,280.000 NHHO Local 27.311400 0.00 131.20 0.00 89,712.591.000000

Base 27.311400 0.00 131.20 0.00 89,712.59

19 Oct 2011 24 Oct 2011 USD/DTC 0.04BNY CONVERGEX LJR

1,670.000 NHHO Local 27.383600 0.00 66.80 0.00 45,797.411.000000

Base 27.383600 0.00 66.80 0.00 45,797.41

01 Nov 2011 04 Nov 2011 USD/DTC 0.04BNY CONVERGEX

2,660.000 NHHO Local 27.872100 0.00 106.40 0.00 74,246.191.000000

Base 27.872100 0.00 106.40 0.00 74,246.19

875465106 Total

381.40 0.000.0015,310.000 Local 426,617.67

Base 0.00 381.40 0.00 426,617.67

COMMON STOCK87582Y108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TANGOE INC/CT

600.000 NHIH Local 14.790000 0.00 6.00 0.00 8,880.001.000000

Base 14.790000 0.00 6.00 0.00 8,880.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 14.793200 0.00 3.00 0.00 4,440.961.000000

Base 14.793200 0.00 3.00 0.00 4,440.96
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 11.543300 0.00 3.00 0.00 6,928.981.000000

Base 11.543300 0.00 3.00 0.00 6,928.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 11.900000 0.00 0.00 0.00 7,140.001.000000

Base 11.900000 0.00 0.00 0.00 7,140.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 13.445000 0.00 6.00 0.00 5,384.001.000000

Base 13.445000 0.00 6.00 0.00 5,384.00

87582Y108 Total

18.00 0.000.002,500.000 Local 32,773.94

Base 0.00 18.00 0.00 32,773.94

COMMON STOCK87611R306 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTARGACEPT INC

2,500.000 NHIH Local 7.440000 0.00 25.00 0.00 18,625.001.000000

Base 7.440000 0.00 25.00 0.00 18,625.00

COMMON STOCK87612E106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTARGET CORP

12,300.000 NHDG Local 49.040000 0.00 0.00 0.00 603,192.001.000000

Base 49.040000 0.00 0.00 0.00 603,192.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 51.595000 0.00 4.50 0.00 15,483.001.000000

Base 51.595000 0.00 4.50 0.00 15,483.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHIH Local 52.650000 0.00 0.00 0.00 310,635.001.000000

Base 52.650000 0.00 0.00 0.00 310,635.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 51.657400 0.00 3.00 0.00 10,334.481.000000

Base 51.657400 0.00 3.00 0.00 10,334.48

87612E106 Total

7.50 0.000.0018,700.000 Local 939,644.48

Base 0.00 7.50 0.00 939,644.48

COMMON STOCK87612G101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TARGA RESOURCES CORP

200.000 NHIH Local 34.350000 0.00 2.00 0.00 6,872.001.000000

Base 34.350000 0.00 2.00 0.00 6,872.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 34.532700 0.00 13.00 0.00 44,905.511.000000

Base 34.532700 0.00 13.00 0.00 44,905.51

87612G101 Total

15.00 0.000.001,500.000 Local 51,777.51

Base 0.00 15.00 0.00 51,777.51

COMMON STOCK87651B104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TASER INTERNATIONAL INC

2,500.000 NHIH Local 5.816000 0.00 25.00 0.00 14,565.001.000000

Base 5.816000 0.00 25.00 0.00 14,565.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 5.809500 0.00 29.00 0.00 16,876.551.000000

Base 5.809500 0.00 29.00 0.00 16,876.55

87651B104 Total

54.00 0.000.005,400.000 Local 31,441.55

Base 0.00 54.00 0.00 31,441.55
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ADR USD.1876568502 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTATA MOTORS LTD SPON ADR

5,100.000 NHIL Local 15.967100 0.00 68.85 0.00 81,501.061.000000

Base 15.967100 0.00 68.85 0.00 81,501.06

05 Dec 2011 08 Dec 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

1,400.000 NHIL Local 18.561000 0.00 21.00 0.00 26,006.401.000000

Base 18.561000 0.00 21.00 0.00 26,006.40

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHIL Local 15.410000 0.00 0.00 0.00 146,395.001.000000

Base 15.410000 0.00 0.00 0.00 146,395.00

876568502 Total

89.85 0.000.0016,000.000 Local 253,902.46

Base 0.00 89.85 0.00 253,902.46

DEPOSITORY RECEIPT87656Y406 23 Nov 2011 30 Nov 2011 USD/CED2 NATEXIS BLEICHROEDER INCTATA STEEL LTD GDR REG S

45,781.000 NHIL Local 7.294900 0.00 166.98 0.00 334,134.801.000000

Base 7.294900 0.00 166.98 0.00 334,134.80

REIT USD.01876664103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTAUBMAN CENTERS INC

1,200.000 NHDG Local 50.310000 0.00 0.00 0.00 60,372.001.000000

Base 50.310000 0.00 0.00 0.00 60,372.00

COMMON STOCK USD.01876851106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTAYLOR CAPITAL GROUP INC

800.000 NHIH Local 10.478800 0.00 8.00 0.00 8,391.041.000000

Base 10.478800 0.00 8.00 0.00 8,391.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 10.630000 0.00 2.00 0.00 2,128.001.000000

Base 10.630000 0.00 2.00 0.00 2,128.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 5.341000 0.00 8.00 0.00 8,553.601.000000

Base 5.341000 0.00 8.00 0.00 8,553.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 6.020000 0.00 0.00 0.00 9,632.001.000000

Base 6.020000 0.00 0.00 0.00 9,632.00

13 Dec 2011 13 Dec 2011 USD/DTCRIGHTS SUBSCRIBED

167.000 NHIH Local 7.910000 0.00 0.00 0.00 1,320.971.000000

Base 7.910000 0.00 0.00 0.00 1,320.97

876851106 Total

18.00 0.000.004,367.000 Local 30,025.61

Base 0.00 18.00 0.00 30,025.61

EXP 14DEC2011 RTS876851999 22 Nov 2011 USD/DTCRIGHTS OFFERTAYLOR CAPITAL GROUP INC

2,980.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

22 Nov 2011 CANCEL USD/DTCRIGHTS OFFER

-2,980.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

22 Nov 2011 USD/DTCRIGHTS OFFER

1,000.000 NHIH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

22 Nov 2011 CANCEL USD/DTCRIGHTS OFFER

-1,000.000 NHIH 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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21 Nov 2011 29 Nov 2011 USD/DTC7 RIGHTS OFFER

2,980.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

21 Nov 2011 29 Nov 2011 USD/DTC7 RIGHTS OFFER

1,000.000 NHIH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

876851999 Total

0.00 0.000.003,980.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD.3878155100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEAM INC

100.000 NHIH Local 25.925000 0.00 1.00 0.00 2,593.501.000000

Base 25.925000 0.00 1.00 0.00 2,593.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 26.007800 0.00 16.00 0.00 41,628.481.000000

Base 26.007800 0.00 16.00 0.00 41,628.48

878155100 Total

17.00 0.000.001,700.000 Local 44,221.98

Base 0.00 17.00 0.00 44,221.98

COMMON STOCK USD.0187817A107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEAM HEALTH HOLDINGS INC

1,400.000 NHIH Local 19.219600 0.00 14.00 0.00 26,921.441.000000

Base 19.219600 0.00 14.00 0.00 26,921.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 19.453900 0.00 10.00 0.00 19,463.901.000000

Base 19.453900 0.00 10.00 0.00 19,463.90
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87817A107 Total

24.00 0.000.002,400.000 Local 46,385.34

Base 0.00 24.00 0.00 46,385.34

COMMON STOCK87819P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTEAVANA HOLDINGS INC

200.000 NHIH Local 22.515000 0.00 2.00 0.00 4,505.001.000000

Base 22.515000 0.00 2.00 0.00 4,505.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 22.580000 0.00 4.00 0.00 9,036.001.000000

Base 22.580000 0.00 4.00 0.00 9,036.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 18.637800 0.00 5.50 0.00 20,507.081.000000

Base 18.637800 0.00 5.50 0.00 20,507.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 18.850000 0.00 0.00 0.00 20,735.001.000000

Base 18.850000 0.00 0.00 0.00 20,735.00

24 Oct 2011 01 Nov 2011 USD/DTC 0.025 CABRERA CAPITAL MARKETS

600.000 NHHZ Local 20.805000 0.00 9.00 0.00 12,492.001.000000

Base 20.805000 0.00 9.00 0.00 12,492.00

87819P102 Total

20.50 0.000.003,400.000 Local 67,275.08

Base 0.00 20.50 0.00 67,275.08

COMMON STOCK878237106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTECH DATA CORP

1,100.000 NHDG Local 43.230000 0.00 0.00 0.00 47,553.001.000000

Base 43.230000 0.00 0.00 0.00 47,553.00



Prepared by State StreetPage 1722

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 STOCK87874R100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TECHTARGET

1,300.000 NHIH Local 6.011900 0.00 13.00 0.00 7,828.471.000000

Base 6.011900 0.00 13.00 0.00 7,828.47

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 5.508900 0.00 4.50 0.00 4,962.511.000000

Base 5.508900 0.00 4.50 0.00 4,962.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 5.990000 0.00 0.00 0.00 5,391.001.000000

Base 5.990000 0.00 0.00 0.00 5,391.00

87874R100 Total

17.50 0.000.003,100.000 Local 18,181.98

Base 0.00 17.50 0.00 18,181.98

COMMON STOCK USD1.878895200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTECUMSEH PRODUCTS CO CLASS A

1,700.000 NHIH Local 5.000000 0.00 17.00 0.00 8,517.001.000000

Base 5.000000 0.00 17.00 0.00 8,517.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 7.530000 0.00 20.00 0.00 30,140.001.000000

Base 7.530000 0.00 20.00 0.00 30,140.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHZ Local 7.720000 0.00 0.00 0.00 30,880.001.000000

Base 7.720000 0.00 0.00 0.00 30,880.00

878895200 Total

37.00 0.000.009,700.000 Local 69,537.00

Base 0.00 37.00 0.00 69,537.00
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COMMON STOCK USD.5879080109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEJON RANCH CO

800.000 NHIH Local 24.468800 0.00 8.00 0.00 19,583.041.000000

Base 24.468800 0.00 8.00 0.00 19,583.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 24.555000 0.00 5.00 0.00 12,282.501.000000

Base 24.555000 0.00 5.00 0.00 12,282.50

879080109 Total

13.00 0.000.001,300.000 Local 31,865.54

Base 0.00 13.00 0.00 31,865.54

COMMON STOCK NPV879101103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEKELEC

4,100.000 NHIH Local 11.085600 0.00 41.00 0.00 45,491.961.000000

Base 11.085600 0.00 41.00 0.00 45,491.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 11.077500 0.00 8.00 0.00 8,870.001.000000

Base 11.077500 0.00 8.00 0.00 8,870.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 11.085800 0.00 6.00 0.00 6,657.481.000000

Base 11.085800 0.00 6.00 0.00 6,657.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,100.000 NHDG Local 5.884400 0.00 70.50 0.00 83,040.541.000000

Base 5.884400 0.00 70.50 0.00 83,040.54

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,100.000 NHHZ Local 6.870000 0.00 0.00 0.00 96,867.001.000000

Base 6.870000 0.00 0.00 0.00 96,867.00
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879101103 Total

125.50 0.000.0033,700.000 Local 240,926.98

Base 0.00 125.50 0.00 240,926.98

COMMON STOCK USD.0187929J103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTELECOMMUNICATION SYSTEMS A

4,200.000 NHIH Local 3.195000 0.00 42.00 0.00 13,461.001.000000

Base 3.195000 0.00 42.00 0.00 13,461.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 3.250300 0.00 30.00 0.00 19,531.801.000000

Base 3.250300 0.00 30.00 0.00 19,531.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 3.650000 0.00 0.00 0.00 21,900.001.000000

Base 3.650000 0.00 0.00 0.00 21,900.00

87929J103 Total

72.00 0.000.0016,200.000 Local 54,892.80

Base 0.00 72.00 0.00 54,892.80

COMMON STOCK USD.01879360105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TELEDYNE TECHNOLOGIES INC

3,300.000 NHIH Local 55.756900 0.00 33.00 0.00 184,030.771.000000

Base 55.756900 0.00 33.00 0.00 184,030.77

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 47.067200 0.00 29.50 0.00 277,725.981.000000

Base 47.067200 0.00 29.50 0.00 277,725.98

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 52.580000 0.00 0.00 0.00 310,222.001.000000

Base 52.580000 0.00 0.00 0.00 310,222.00
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24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 56.950000 0.00 3.00 0.00 11,393.001.000000

Base 56.950000 0.00 3.00 0.00 11,393.00

879360105 Total

65.50 0.000.0015,300.000 Local 783,371.75

Base 0.00 65.50 0.00 783,371.75

COMMON STOCK USD1.879369106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTELEFLEX INC

700.000 NHDG Local 53.770000 0.00 0.00 0.00 37,639.001.000000

Base 53.770000 0.00 0.00 0.00 37,639.00

COMMON STOCK USD.01879433100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTELEPHONE AND DATA SYSTEMS

1,600.000 NHDG Local 21.250000 0.00 0.00 0.00 34,000.001.000000

Base 21.250000 0.00 0.00 0.00 34,000.00

COMMON STOCK879455103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TELENAV INC

1,500.000 NHIH Local 9.288000 0.00 15.00 0.00 13,947.001.000000

Base 9.288000 0.00 15.00 0.00 13,947.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 8.037100 0.00 3.50 0.00 5,629.471.000000

Base 8.037100 0.00 3.50 0.00 5,629.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 9.570000 0.00 0.00 0.00 6,699.001.000000

Base 9.570000 0.00 0.00 0.00 6,699.00

879455103 Total

18.50 0.000.002,900.000 Local 26,275.47

Base 0.00 18.50 0.00 26,275.47
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COMMON STOCK USD.01879664100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTELLABS INC

9,100.000 NHDG Local 4.290000 0.00 0.00 0.00 39,039.001.000000

Base 4.290000 0.00 0.00 0.00 39,039.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHIH Local 4.230000 0.00 0.00 0.00 13,536.001.000000

Base 4.230000 0.00 0.00 0.00 13,536.00

879664100 Total

0.00 0.000.0012,300.000 Local 52,575.00

Base 0.00 0.00 0.00 52,575.00

COMMON STOCK USD1.879868107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEMPLE INLAND INC

2,200.000 NHDG Local 31.370000 0.00 0.00 0.00 69,014.001.000000

Base 31.370000 0.00 0.00 0.00 69,014.00

COMMON STOCK USD.01879939106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TELETECH HOLDINGS INC

400.000 NHIH Local 17.192500 0.00 4.00 0.00 6,881.001.000000

Base 17.192500 0.00 4.00 0.00 6,881.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 17.060000 0.00 1.00 0.00 1,707.001.000000

Base 17.060000 0.00 1.00 0.00 1,707.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 17.224200 0.00 18.00 0.00 31,021.561.000000

Base 17.224200 0.00 18.00 0.00 31,021.56

879939106 Total

23.00 0.000.002,300.000 Local 39,609.56

Base 0.00 23.00 0.00 39,609.56
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COMMON STOCK USD.0588033G100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTENET HEALTHCARE CORP

8,300.000 NHDG Local 4.130000 0.00 0.00 0.00 34,279.001.000000

Base 4.130000 0.00 0.00 0.00 34,279.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHIH Local 5.130000 0.00 0.00 0.00 21,546.001.000000

Base 5.130000 0.00 0.00 0.00 21,546.00

88033G100 Total

0.00 0.000.0012,500.000 Local 55,825.00

Base 0.00 0.00 0.00 55,825.00

COMMON STOCK880345103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TENNANT CO

400.000 NHIH Local 40.058800 0.00 4.00 0.00 16,027.521.000000

Base 40.058800 0.00 4.00 0.00 16,027.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 40.297000 0.00 13.00 0.00 52,399.101.000000

Base 40.297000 0.00 13.00 0.00 52,399.10

880345103 Total

17.00 0.000.001,700.000 Local 68,426.62

Base 0.00 17.00 0.00 68,426.62

COMMON STOCK USD.01880349105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COTENNECO INC

5,400.000 NHIH Local 30.044400 0.00 54.00 0.00 162,293.761.000000

Base 30.044400 0.00 54.00 0.00 162,293.76

COMMON STOCK USD.0188076W103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTERADATA CORP

1,500.000 NHIH Local 56.040000 0.00 0.00 0.00 84,060.001.000000

Base 56.040000 0.00 0.00 0.00 84,060.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 49.565000 0.00 3.00 0.00 9,916.001.000000

Base 49.565000 0.00 3.00 0.00 9,916.00

88076W103 Total

3.00 0.000.001,700.000 Local 93,976.00

Base 0.00 3.00 0.00 93,976.00

COMMON STOCK880770102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTERADYNE INC

3,300.000 NHDG Local 11.010000 0.00 0.00 0.00 36,333.001.000000

Base 11.010000 0.00 0.00 0.00 36,333.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIH Local 14.160000 0.00 0.00 0.00 22,656.001.000000

Base 14.160000 0.00 0.00 0.00 22,656.00

880770102 Total

0.00 0.000.004,900.000 Local 58,989.00

Base 0.00 0.00 0.00 58,989.00

COMMON STOCK USD.01880779103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEREX CORP

2,400.000 NHDG Local 10.260000 0.00 0.00 0.00 24,624.001.000000

Base 10.260000 0.00 0.00 0.00 24,624.00

COMMON STOCK USD.0188145X108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TERRITORIAL BANCORP INC

1,100.000 NHIH Local 19.798600 0.00 11.00 0.00 21,789.461.000000

Base 19.798600 0.00 11.00 0.00 21,789.46

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 19.392600 0.00 13.50 0.00 52,373.521.000000

Base 19.392600 0.00 13.50 0.00 52,373.52
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 19.550000 0.00 0.00 0.00 52,785.001.000000

Base 19.550000 0.00 0.00 0.00 52,785.00

88145X108 Total

24.50 0.000.006,500.000 Local 126,947.98

Base 0.00 24.50 0.00 126,947.98

REIT USD.0188146M101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TERRENO REALTY CORP

800.000 NHIH Local 12.678500 0.00 8.00 0.00 10,150.801.000000

Base 12.678500 0.00 8.00 0.00 10,150.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 12.062200 0.00 10.00 0.00 24,134.401.000000

Base 12.062200 0.00 10.00 0.00 24,134.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 12.460000 0.00 0.00 0.00 24,920.001.000000

Base 12.460000 0.00 0.00 0.00 24,920.00

88146M101 Total

18.00 0.000.004,800.000 Local 59,205.20

Base 0.00 18.00 0.00 59,205.20

COMMON STOCK NPV88157K101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COTESCO CORP

2,700.000 NHIH Local 12.791500 0.00 27.00 0.00 34,564.051.000000

Base 12.791500 0.00 27.00 0.00 34,564.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 10.720500 0.00 6.50 0.00 13,943.151.000000

Base 10.720500 0.00 6.50 0.00 13,943.15
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 13.440000 0.00 0.00 0.00 17,472.001.000000

Base 13.440000 0.00 0.00 0.00 17,472.00

14 Oct 2011 19 Oct 2011 USD/DTC 0.04JOHNSON RICE + CO

9,882.000 NHEX Local 13.804500 0.00 395.28 0.00 136,811.351.000000

Base 13.804500 0.00 395.28 0.00 136,811.35

17 Oct 2011 20 Oct 2011 USD/DTC 0.04JOHNSON RICE + CO

2,168.000 NHEX Local 13.972300 0.00 86.72 0.00 30,378.671.000000

Base 13.972300 0.00 86.72 0.00 30,378.67

19 Oct 2011 24 Oct 2011 USD/DTC 0.04JOHNSON RICE + CO

10,725.000 NHEX Local 14.588800 0.00 429.00 0.00 156,893.881.000000

Base 14.588800 0.00 429.00 0.00 156,893.88

24 Oct 2011 27 Oct 2011 USD/DTC 0.04JOHNSON RICE + CO

2,119.000 NHEX Local 14.795100 0.00 84.76 0.00 31,435.581.000000

Base 14.795100 0.00 84.76 0.00 31,435.58

25 Oct 2011 28 Oct 2011 USD/DTC 0.04JOHNSON RICE + CO

10,104.000 NHEX Local 15.664400 0.00 404.16 0.00 158,677.261.000000

Base 15.664400 0.00 404.16 0.00 158,677.26

26 Oct 2011 31 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,593.000 NHEX Local 15.707800 0.00 107.79 0.00 56,545.921.000000

Base 15.707800 0.00 107.79 0.00 56,545.92

22 Dec 2011 28 Dec 2011 USD/DTC 0.04JOHNSON RICE + CO

2,457.000 NHEX Local 12.785500 0.00 98.28 0.00 31,512.251.000000

Base 12.785500 0.00 98.28 0.00 31,512.25

23 Dec 2011 29 Dec 2011 USD/DTC 0.04JOHNSON RICE + CO

4,410.000 NHEX Local 13.387300 0.00 176.40 0.00 59,214.391.000000

Base 13.387300 0.00 176.40 0.00 59,214.39



Prepared by State StreetPage 1731

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

88157K101 Total

1,815.89 0.000.0050,758.000 Local 727,448.50

Base 0.00 1,815.89 0.00 727,448.50

COMMON STOCK881609101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTESORO CORP

3,100.000 NHDG Local 19.470000 0.00 0.00 0.00 60,357.001.000000

Base 19.470000 0.00 0.00 0.00 60,357.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 27.180000 0.00 0.00 0.00 38,052.001.000000

Base 27.180000 0.00 0.00 0.00 38,052.00

881609101 Total

0.00 0.000.004,500.000 Local 98,409.00

Base 0.00 0.00 0.00 98,409.00

ADR881624209 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEVA PHARMACEUTICAL SP ADR

12,100.000 NHIL Local 38.450000 0.00 0.00 0.00 465,245.001.000000

Base 38.450000 0.00 0.00 0.00 465,245.00

COMMON STOCK USD.0188162F105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TETRA TECHNOLOGIES INC

4,800.000 NHIH Local 9.147700 0.00 48.00 0.00 43,956.961.000000

Base 9.147700 0.00 48.00 0.00 43,956.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 9.154000 0.00 21.00 0.00 19,244.401.000000

Base 9.154000 0.00 21.00 0.00 19,244.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,400.000 NHDG Local 7.108500 0.00 77.00 0.00 109,547.901.000000

Base 7.108500 0.00 77.00 0.00 109,547.90
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,400.000 NHHZ Local 8.070000 0.00 0.00 0.00 124,278.001.000000

Base 8.070000 0.00 0.00 0.00 124,278.00

88162F105 Total

146.00 0.000.0037,700.000 Local 297,027.26

Base 0.00 146.00 0.00 297,027.26

COMMON STOCK USD.0188162G103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TETRA TECH INC

2,600.000 NHIH Local 22.663700 0.00 26.00 0.00 58,951.621.000000

Base 22.663700 0.00 26.00 0.00 58,951.62

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,000.000 NHIH Local 22.648700 0.00 30.00 0.00 67,976.101.000000

Base 22.648700 0.00 30.00 0.00 67,976.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,100.000 NHDG Local 17.908300 0.00 55.50 0.00 198,837.631.000000

Base 17.908300 0.00 55.50 0.00 198,837.63

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,100.000 NHHZ Local 19.670000 0.00 0.00 0.00 218,337.001.000000

Base 19.670000 0.00 0.00 0.00 218,337.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 20.860000 0.00 4.50 0.00 6,262.501.000000

Base 20.860000 0.00 4.50 0.00 6,262.50

88162G103 Total

116.00 0.000.0028,100.000 Local 550,364.85

Base 0.00 116.00 0.00 550,364.85
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COMMON STOCK88164L100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTESSERA TECHNOLOGIES INC

4,600.000 NHIH Local 16.774300 0.00 46.00 0.00 77,207.781.000000

Base 16.774300 0.00 46.00 0.00 77,207.78

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,400.000 NHDG Local 11.718100 0.00 57.00 0.00 133,643.341.000000

Base 11.718100 0.00 57.00 0.00 133,643.34

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,400.000 NHHZ Local 13.620000 0.00 0.00 0.00 155,268.001.000000

Base 13.620000 0.00 0.00 0.00 155,268.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHHZ Local 14.506700 0.00 10.50 0.00 10,165.191.000000

Base 14.506700 0.00 10.50 0.00 10,165.19

88164L100 Total

113.50 0.000.0028,100.000 Local 376,284.31

Base 0.00 113.50 0.00 376,284.31

COMMON STOCK USD.0188224Q107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEXAS CAPITAL BANCSHARES INC

2,000.000 NHIH Local 27.807200 0.00 20.00 0.00 55,634.401.000000

Base 27.807200 0.00 20.00 0.00 55,634.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 27.922300 0.00 13.00 0.00 36,311.991.000000

Base 27.922300 0.00 13.00 0.00 36,311.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 22.491400 0.00 41.50 0.00 186,720.121.000000

Base 22.491400 0.00 41.50 0.00 186,720.12
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHZ Local 25.480000 0.00 0.00 0.00 211,484.001.000000

Base 25.480000 0.00 0.00 0.00 211,484.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 27.122500 0.00 6.00 0.00 10,855.001.000000

Base 27.122500 0.00 6.00 0.00 10,855.00

88224Q107 Total

80.50 0.000.0020,300.000 Local 501,005.51

Base 0.00 80.50 0.00 501,005.51

COMMON STOCK USD1.882491103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEXAS INDUSTRIES INC

700.000 NHIH Local 28.246400 0.00 7.00 0.00 19,779.481.000000

Base 28.246400 0.00 7.00 0.00 19,779.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 28.088100 0.00 13.00 0.00 36,527.531.000000

Base 28.088100 0.00 13.00 0.00 36,527.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 30.560800 0.00 25.50 0.00 155,885.581.000000

Base 30.560800 0.00 25.50 0.00 155,885.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 32.020000 0.00 0.00 0.00 163,302.001.000000

Base 32.020000 0.00 0.00 0.00 163,302.00

882491103 Total

45.50 0.000.0012,200.000 Local 375,494.59

Base 0.00 45.50 0.00 375,494.59
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COMMON STOCK USD1.882508104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEXAS INSTRUMENTS INC

7,600.000 NHDG Local 26.650000 0.00 0.00 0.00 202,540.001.000000

Base 26.650000 0.00 0.00 0.00 202,540.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHIH Local 31.160000 0.00 0.00 0.00 311,600.001.000000

Base 31.160000 0.00 0.00 0.00 311,600.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 28.450000 0.00 6.00 0.00 11,386.001.000000

Base 28.450000 0.00 6.00 0.00 11,386.00

882508104 Total

6.00 0.000.0018,000.000 Local 525,526.00

Base 0.00 6.00 0.00 525,526.00

COMMON STOCK882681109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEXAS ROADHOUSE INC

3,800.000 NHIH Local 14.132900 0.00 38.00 0.00 53,743.021.000000

Base 14.132900 0.00 38.00 0.00 53,743.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 14.085000 0.00 5.00 0.00 7,047.501.000000

Base 14.085000 0.00 5.00 0.00 7,047.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 14.058500 0.00 13.00 0.00 18,289.051.000000

Base 14.058500 0.00 13.00 0.00 18,289.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 12.703700 0.00 4.50 0.00 11,437.831.000000

Base 12.703700 0.00 4.50 0.00 11,437.83
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHZ Local 13.180000 0.00 0.00 0.00 11,862.001.000000

Base 13.180000 0.00 0.00 0.00 11,862.00

882681109 Total

60.50 0.000.007,400.000 Local 102,379.40

Base 0.00 60.50 0.00 102,379.40

COMMON STOCK883203101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEXTRON INC

4,700.000 NHDG Local 17.640000 0.00 0.00 0.00 82,908.001.000000

Base 17.640000 0.00 0.00 0.00 82,908.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,960.000 NHDM Local 18.608800 0.00 29.40 0.00 36,502.651.000000

Base 18.608800 0.00 29.40 0.00 36,502.65

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHIH Local 18.740000 0.00 0.00 0.00 54,346.001.000000

Base 18.740000 0.00 0.00 0.00 54,346.00

883203101 Total

29.40 0.000.009,560.000 Local 173,756.65

Base 0.00 29.40 0.00 173,756.65

COMMON STOCK USD.0188338T104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.THERAVANCE INC

1,400.000 NHIH Local 23.200200 0.00 14.00 0.00 32,494.281.000000

Base 23.200200 0.00 14.00 0.00 32,494.28

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,700.000 NHIH Local 23.546500 0.00 47.00 0.00 110,715.551.000000

Base 23.546500 0.00 47.00 0.00 110,715.55
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 19.881100 0.00 13.00 0.00 51,703.861.000000

Base 19.881100 0.00 13.00 0.00 51,703.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 20.760000 0.00 0.00 0.00 53,976.001.000000

Base 20.760000 0.00 0.00 0.00 53,976.00

88338T104 Total

74.00 0.000.0011,300.000 Local 248,889.69

Base 0.00 74.00 0.00 248,889.69

COMMON STOCK USD1.883556102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHERMO FISHER SCIENTIFIC INC

7,000.000 NHDG Local 50.640000 0.00 0.00 0.00 354,480.001.000000

Base 50.640000 0.00 0.00 0.00 354,480.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHIH Local 48.650000 0.00 0.00 0.00 160,545.001.000000

Base 48.650000 0.00 0.00 0.00 160,545.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 43.855000 0.00 3.00 0.00 8,774.001.000000

Base 43.855000 0.00 3.00 0.00 8,774.00

883556102 Total

3.00 0.000.0010,500.000 Local 523,799.00

Base 0.00 3.00 0.00 523,799.00

COMMON STOCK88362T103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTHERMON GROUP HOLDINGS INC

900.000 NHIH Local 15.675000 0.00 9.00 0.00 14,116.501.000000

Base 15.675000 0.00 9.00 0.00 14,116.50
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COMMON STOCK USD.1884315102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHOMAS + BETTS CORP

700.000 NHDG Local 39.910000 0.00 0.00 0.00 27,937.001.000000

Base 39.910000 0.00 0.00 0.00 27,937.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.04BNY CONVERGEX

970.000 NHHO Local 47.828200 0.00 38.80 0.00 46,432.151.000000

Base 47.828200 0.00 38.80 0.00 46,432.15

26 Oct 2011 31 Oct 2011 USD/DTC 0.04BNY CONVERGEX LJR

4,970.000 NHHO Local 48.778900 0.00 198.80 0.00 242,629.931.000000

Base 48.778900 0.00 198.80 0.00 242,629.93

27 Oct 2011 01 Nov 2011 USD/DTC 0.04BNY CONVERGEX LJR

3,900.000 NHHO Local 51.950700 0.00 156.00 0.00 202,763.731.000000

Base 51.950700 0.00 156.00 0.00 202,763.73

02 Nov 2011 07 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

2,590.000 NHHO Local 49.435700 0.00 51.80 0.00 128,090.261.000000

Base 49.435700 0.00 51.80 0.00 128,090.26

10 Nov 2011 16 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

2,050.000 NHHO Local 49.800600 0.00 41.00 0.00 102,132.231.000000

Base 49.800600 0.00 41.00 0.00 102,132.23

884315102 Total

486.40 0.000.0015,180.000 Local 749,985.30

Base 0.00 486.40 0.00 749,985.30

COMMON STOCK NPV884768102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.THOMPSON CREEK METALS CO INC

12,200.000 NHIH Local 6.504700 0.00 122.00 0.00 79,479.341.000000

Base 6.504700 0.00 122.00 0.00 79,479.34
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 6.375000 0.00 4.00 0.00 2,554.001.000000

Base 6.375000 0.00 4.00 0.00 2,554.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 6.511500 0.00 10.00 0.00 6,521.501.000000

Base 6.511500 0.00 10.00 0.00 6,521.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

35,100.000 NHDG Local 5.868200 0.00 175.50 0.00 206,149.321.000000

Base 5.868200 0.00 175.50 0.00 206,149.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

35,100.000 NHHZ Local 7.020000 0.00 0.00 0.00 246,402.001.000000

Base 7.020000 0.00 0.00 0.00 246,402.00

884768102 Total

311.50 0.000.0083,800.000 Local 541,106.16

Base 0.00 311.50 0.00 541,106.16

COMMON STOCK NPV884903105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHOMSON REUTERS CORP

3,600.000 NHDG Local 27.040000 0.00 0.00 0.00 97,344.001.000000

Base 27.040000 0.00 0.00 0.00 97,344.00

COMMON STOCK USD.1885160101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHOR INDUSTRIES INC

800.000 NHDG Local 22.150000 0.00 0.00 0.00 17,720.001.000000

Base 22.150000 0.00 0.00 0.00 17,720.00

COMMON STOCK88554D205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO3D SYSTEMS CORP

3,700.000 NHIH Local 16.507800 0.00 37.00 0.00 61,115.861.000000

Base 16.507800 0.00 37.00 0.00 61,115.86



Prepared by State StreetPage 1740

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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.0188579Y101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH3M CO

1,500.000 NHDG Local 71.790000 0.00 0.00 0.00 107,685.001.000000

Base 71.790000 0.00 0.00 0.00 107,685.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHIH Local 81.870000 0.00 0.00 0.00 523,968.001.000000

Base 81.870000 0.00 0.00 0.00 523,968.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,530.000 NHDM Local 79.728400 0.00 22.95 0.00 122,007.401.000000

Base 79.728400 0.00 22.95 0.00 122,007.40

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 78.636700 0.00 4.50 0.00 23,595.511.000000

Base 78.636700 0.00 4.50 0.00 23,595.51

88579Y101 Total

27.45 0.000.009,730.000 Local 777,255.91

Base 0.00 27.45 0.00 777,255.91

COMMON STOCK88632Q103 15 Dec 2011 20 Dec 2011 USD/DTC 0.03PACIFIC CREST SECURITIESTIBCO SOFTWARE INC

690.000 NHDU Local 23.409900 0.00 20.70 0.00 16,173.531.000000

Base 23.409900 0.00 20.70 0.00 16,173.53

15 Dec 2011 20 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

18,900.000 NHDU Local 23.603100 0.00 94.50 0.00 446,193.091.000000

Base 23.603100 0.00 94.50 0.00 446,193.09

16 Dec 2011 21 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

10,030.000 NHDU Local 23.874300 0.00 50.15 0.00 239,509.381.000000

Base 23.874300 0.00 50.15 0.00 239,509.38
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88632Q103 Total

165.35 0.000.0029,620.000 Local 701,876.00

Base 0.00 165.35 0.00 701,876.00

COMMON STOCK USD.1886423102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTIDEWATER INC

900.000 NHDG Local 42.050000 0.00 0.00 0.00 37,845.001.000000

Base 42.050000 0.00 0.00 0.00 37,845.00

COMMON STOCK USD.01886547108 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTIFFANY + CO

1,100.000 NHIH Local 78.230000 0.00 0.00 0.00 86,053.001.000000

Base 78.230000 0.00 0.00 0.00 86,053.00

30 Nov 2011 05 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.

7,728.000 NHIB Local 67.217000 0.00 231.84 0.00 519,684.821.000000

Base 67.217000 0.00 231.84 0.00 519,684.82

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 62.680000 0.00 3.00 0.00 12,539.001.000000

Base 62.680000 0.00 3.00 0.00 12,539.00

886547108 Total

234.84 0.000.009,028.000 Local 618,276.82

Base 0.00 234.84 0.00 618,276.82

COMMON STOCK USD.01887317303 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTIME WARNER INC

20,100.000 NHDG Local 29.970000 0.00 0.00 0.00 602,397.001.000000

Base 29.970000 0.00 0.00 0.00 602,397.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 34.250500 0.00 6.00 0.00 13,706.201.000000

Base 34.250500 0.00 6.00 0.00 13,706.20
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHIH Local 34.620000 0.00 0.00 0.00 318,504.001.000000

Base 34.620000 0.00 0.00 0.00 318,504.00

887317303 Total

6.00 0.000.0029,700.000 Local 934,607.20

Base 0.00 6.00 0.00 934,607.20

COMMON STOCK USD.0188732J207 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTIME WARNER CABLE

2,900.000 NHIH Local 60.620000 0.00 0.00 0.00 175,798.001.000000

Base 60.620000 0.00 0.00 0.00 175,798.00

COMMON STOCK NPV88830M102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COTITAN INTERNATIONAL INC

3,800.000 NHIH Local 22.359000 0.00 38.00 0.00 85,002.201.000000

Base 22.359000 0.00 38.00 0.00 85,002.20

COMMON STOCK88830R101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COTITAN MACHINERY INC

1,400.000 NHIH Local 22.905700 0.00 14.00 0.00 32,081.981.000000

Base 22.905700 0.00 14.00 0.00 32,081.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 16.458000 0.00 12.00 0.00 39,511.201.000000

Base 16.458000 0.00 12.00 0.00 39,511.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 20.070000 0.00 0.00 0.00 48,168.001.000000

Base 20.070000 0.00 0.00 0.00 48,168.00

11 Oct 2011 14 Oct 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

1,380.000 NHHO Local 20.605400 0.00 27.60 0.00 28,463.051.000000

Base 20.605400 0.00 27.60 0.00 28,463.05
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

1,530.000 NHHO Local 20.776500 0.00 30.60 0.00 31,818.651.000000

Base 20.776500 0.00 30.60 0.00 31,818.65

88830R101 Total

84.20 0.000.009,110.000 Local 180,042.88

Base 0.00 84.20 0.00 180,042.88

COMMON STOCK USD.01888339207 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTITANIUM METALS CORP

1,000.000 NHDG Local 14.980000 0.00 0.00 0.00 14,980.001.000000

Base 14.980000 0.00 0.00 0.00 14,980.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHIH Local 15.880000 0.00 0.00 0.00 12,704.001.000000

Base 15.880000 0.00 0.00 0.00 12,704.00

888339207 Total

0.00 0.000.001,800.000 Local 27,684.00

Base 0.00 0.00 0.00 27,684.00

COMMON STOCK888706108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TIVO INC

10,300.000 NHIH Local 10.560100 0.00 103.00 0.00 108,872.031.000000

Base 10.560100 0.00 103.00 0.00 108,872.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 10.423300 0.00 3.00 0.00 3,129.991.000000

Base 10.423300 0.00 3.00 0.00 3,129.99

888706108 Total

106.00 0.000.0010,600.000 Local 112,002.02

Base 0.00 106.00 0.00 112,002.02
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88899G947 04 Nov 2011 04 Nov 2011 USD/BOSCAPITAL CALLTISHMAN SPEYER REAL EST VII

734,188.000 NHEJ Local 1.000000 0.00 0.00 0.00 734,188.001.000000

Base 1.000000 0.00 0.00 0.00 734,188.00

COMMON STOCK USD.01889478103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOLL BROTHERS INC

3,200.000 NHDG Local 14.430000 0.00 0.00 0.00 46,176.001.000000

Base 14.430000 0.00 0.00 0.00 46,176.00

COMMON STOCK USD.1890110109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TOMPKINS FINANCIAL CORP

700.000 NHIH Local 39.099600 0.00 7.00 0.00 27,376.721.000000

Base 39.099600 0.00 7.00 0.00 27,376.72

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 35.074400 0.00 9.00 0.00 63,142.921.000000

Base 35.074400 0.00 9.00 0.00 63,142.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHZ Local 37.450000 0.00 0.00 0.00 67,410.001.000000

Base 37.450000 0.00 0.00 0.00 67,410.00

890110109 Total

16.00 0.000.004,300.000 Local 157,929.64

Base 0.00 16.00 0.00 157,929.64

COMMON STOCK890516107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TOOTSIE ROLL INDS

1,600.000 NHIH Local 23.953800 0.00 16.00 0.00 38,342.081.000000

Base 23.953800 0.00 16.00 0.00 38,342.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 24.001100 0.00 5.00 0.00 12,005.551.000000

Base 24.001100 0.00 5.00 0.00 12,005.55
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 23.591700 0.00 2.00 0.00 9,438.681.000000

Base 23.591700 0.00 2.00 0.00 9,438.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHZ Local 24.500000 0.00 0.00 0.00 9,800.001.000000

Base 24.500000 0.00 0.00 0.00 9,800.00

890516107 Total

23.00 0.000.002,900.000 Local 69,586.31

Base 0.00 23.00 0.00 69,586.31

COMMON STOCK USD1.891027104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTORCHMARK CORP

2,400.000 NHDG Local 34.860000 0.00 0.00 0.00 83,664.001.000000

Base 34.860000 0.00 0.00 0.00 83,664.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHIH Local 42.250000 0.00 0.00 0.00 42,250.001.000000

Base 42.250000 0.00 0.00 0.00 42,250.00

891027104 Total

0.00 0.000.003,400.000 Local 125,914.00

Base 0.00 0.00 0.00 125,914.00

COMMON STOCK NPV891709107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TOWER BANCORP INC

600.000 NHIH Local 25.980800 0.00 6.00 0.00 15,594.481.000000

Base 25.980800 0.00 6.00 0.00 15,594.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 26.129800 0.00 3.00 0.00 7,841.941.000000

Base 26.129800 0.00 3.00 0.00 7,841.94
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 20.834500 0.00 11.50 0.00 47,930.851.000000

Base 20.834500 0.00 11.50 0.00 47,930.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 22.710000 0.00 0.00 0.00 52,233.001.000000

Base 22.710000 0.00 0.00 0.00 52,233.00

891709107 Total

20.50 0.000.005,500.000 Local 123,600.27

Base 0.00 20.50 0.00 123,600.27

COMMON STOCK USD.01891777104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TOWER GROUP INC

900.000 NHIH Local 21.866700 0.00 9.00 0.00 19,689.031.000000

Base 21.866700 0.00 9.00 0.00 19,689.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 21.844800 0.00 24.00 0.00 52,451.521.000000

Base 21.844800 0.00 24.00 0.00 52,451.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 21.467000 0.00 41.50 0.00 178,217.601.000000

Base 21.467000 0.00 41.50 0.00 178,217.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHZ Local 22.490000 0.00 0.00 0.00 186,667.001.000000

Base 22.490000 0.00 0.00 0.00 186,667.00

891777104 Total

74.50 0.000.0019,900.000 Local 437,025.15

Base 0.00 74.50 0.00 437,025.15
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COMMON STOCK USD.01891826109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TOWER INTERNATIONAL INC

600.000 NHIH Local 11.696700 0.00 6.00 0.00 7,024.021.000000

Base 11.696700 0.00 6.00 0.00 7,024.02

COMMON STOCK USD.01891894107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOWERS WATSON + CO CL A

800.000 NHDG Local 59.780000 0.00 0.00 0.00 47,824.001.000000

Base 59.780000 0.00 0.00 0.00 47,824.00

COMMON STOCK USD.1891906109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOTAL SYSTEM SERVICES INC

3,900.000 NHDG Local 16.930000 0.00 0.00 0.00 66,027.001.000000

Base 16.930000 0.00 0.00 0.00 66,027.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 19.920000 0.00 0.00 0.00 27,888.001.000000

Base 19.920000 0.00 0.00 0.00 27,888.00

891906109 Total

0.00 0.000.005,300.000 Local 93,915.00

Base 0.00 0.00 0.00 93,915.00

COMMON STOCK892000100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COTOWERSTREAM CORP

3,800.000 NHIH Local 2.034400 0.00 38.00 0.00 7,768.721.000000

Base 2.034400 0.00 38.00 0.00 7,768.72

COMMON STOCK89214A102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TOWN SPORTS INTERNATIONAL

1,400.000 NHIH Local 7.760400 0.00 14.00 0.00 10,878.561.000000

Base 7.760400 0.00 14.00 0.00 10,878.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 7.764000 0.00 5.00 0.00 3,887.001.000000

Base 7.764000 0.00 5.00 0.00 3,887.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 6.751900 0.00 13.00 0.00 17,567.941.000000

Base 6.751900 0.00 13.00 0.00 17,567.94

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHZ Local 7.520000 0.00 0.00 0.00 19,552.001.000000

Base 7.520000 0.00 0.00 0.00 19,552.00

89214A102 Total

32.00 0.000.007,100.000 Local 51,885.50

Base 0.00 32.00 0.00 51,885.50

COMMON STOCK89214P109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TOWNE BANK

229.000 NHIH Local 12.382200 0.00 2.29 0.00 2,837.811.000000

Base 12.382200 0.00 2.29 0.00 2,837.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 12.240000 0.00 2.00 0.00 2,450.001.000000

Base 12.240000 0.00 2.00 0.00 2,450.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,771.000 NHIH Local 12.472202 0.00 17.71 0.00 22,105.981.000000

Base 12.472202 0.00 17.71 0.00 22,105.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 11.209600 0.00 27.00 0.00 60,558.841.000000

Base 11.209600 0.00 27.00 0.00 60,558.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHZ Local 12.390000 0.00 0.00 0.00 66,906.001.000000

Base 12.390000 0.00 0.00 0.00 66,906.00
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89214P109 Total

49.00 0.000.0013,000.000 Local 154,858.63

Base 0.00 49.00 0.00 154,858.63

COMMON STOCK89236Y104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TPC GROUP INC

400.000 NHIH Local 25.000000 0.00 4.00 0.00 10,004.001.000000

Base 25.000000 0.00 4.00 0.00 10,004.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 24.920000 0.00 1.00 0.00 2,493.001.000000

Base 24.920000 0.00 1.00 0.00 2,493.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 24.625600 0.00 7.00 0.00 17,244.921.000000

Base 24.625600 0.00 7.00 0.00 17,244.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 17.898800 0.00 5.50 0.00 19,694.181.000000

Base 17.898800 0.00 5.50 0.00 19,694.18

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 21.990000 0.00 0.00 0.00 24,189.001.000000

Base 21.990000 0.00 0.00 0.00 24,189.00

89236Y104 Total

17.50 0.000.003,400.000 Local 73,625.10

Base 0.00 17.50 0.00 73,625.10

COMMON STOCK USD1.893521104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRANSATLANTIC HOLDINGS INC

1,100.000 NHDG Local 48.520000 0.00 0.00 0.00 53,372.001.000000

Base 48.520000 0.00 0.00 0.00 53,372.00
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COMMON STOCK89354M106 24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTRANSCEPT PHARMACEUTICALS IN

1,300.000 NHHZ Local 8.062300 0.00 19.50 0.00 10,500.491.000000

Base 8.062300 0.00 19.50 0.00 10,500.49

COMMON STOCK USD.01893641100 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.TRANSDIGM GROUP INC

1,000.000 NHDZ Local 97.493500 0.00 20.00 0.00 97,513.501.000000

Base 97.493500 0.00 20.00 0.00 97,513.50

COMMON STOCK USD.05893929208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRANSCEND SERVICES INC

400.000 NHIH Local 26.342500 0.00 4.00 0.00 10,541.001.000000

Base 26.342500 0.00 4.00 0.00 10,541.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 26.046300 0.00 4.00 0.00 10,422.521.000000

Base 26.046300 0.00 4.00 0.00 10,422.52

893929208 Total

8.00 0.000.00800.000 Local 20,963.52

Base 0.00 8.00 0.00 20,963.52

COMMON STOCK NPV89417E109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRAVELERS COS INC/THE

7,900.000 NHDG Local 48.730000 0.00 0.00 0.00 384,967.001.000000

Base 48.730000 0.00 0.00 0.00 384,967.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHY Local 58.190000 0.00 4.50 0.00 17,461.501.000000

Base 58.190000 0.00 4.50 0.00 17,461.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHIH Local 57.530000 0.00 0.00 0.00 207,108.001.000000

Base 57.530000 0.00 0.00 0.00 207,108.00
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89417E109 Total

4.50 0.000.0011,800.000 Local 609,536.50

Base 0.00 4.50 0.00 609,536.50

COMMON STOCK USD.0189421Q106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRAVELZOO INC

500.000 NHIH Local 30.131000 0.00 5.00 0.00 15,070.501.000000

Base 30.131000 0.00 5.00 0.00 15,070.50

COMMON STOCK NPV894650100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TREDEGAR CORP

700.000 NHIH Local 20.314300 0.00 7.00 0.00 14,227.011.000000

Base 20.314300 0.00 7.00 0.00 14,227.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 20.395200 0.00 14.00 0.00 28,567.281.000000

Base 20.395200 0.00 14.00 0.00 28,567.28

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,300.000 NHDG Local 14.463400 0.00 26.50 0.00 76,682.521.000000

Base 14.463400 0.00 26.50 0.00 76,682.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHZ Local 16.210000 0.00 0.00 0.00 85,913.001.000000

Base 16.210000 0.00 0.00 0.00 85,913.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 21.760000 0.00 3.00 0.00 4,355.001.000000

Base 21.760000 0.00 3.00 0.00 4,355.00

894650100 Total

50.50 0.000.0012,900.000 Local 209,744.81

Base 0.00 50.50 0.00 209,744.81
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COMMON STOCK USD.0189469A104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TREEHOUSE FOODS INC

2,000.000 NHIH Local 61.816300 0.00 20.00 0.00 123,652.601.000000

Base 61.816300 0.00 20.00 0.00 123,652.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 61.759200 0.00 12.00 0.00 74,123.041.000000

Base 61.759200 0.00 12.00 0.00 74,123.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 60.941300 0.00 17.00 0.00 207,217.421.000000

Base 60.941300 0.00 17.00 0.00 207,217.42

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 60.260000 0.00 0.00 0.00 204,884.001.000000

Base 60.260000 0.00 0.00 0.00 204,884.00

89469A104 Total

49.00 0.000.0010,000.000 Local 609,877.06

Base 0.00 49.00 0.00 609,877.06

COMMON STOCK USD.0189531P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TREX COMPANY INC

800.000 NHIH Local 21.209700 0.00 8.00 0.00 16,975.761.000000

Base 21.209700 0.00 8.00 0.00 16,975.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 21.014200 0.00 6.00 0.00 12,614.521.000000

Base 21.014200 0.00 6.00 0.00 12,614.52

89531P105 Total

14.00 0.000.001,400.000 Local 29,590.28

Base 0.00 14.00 0.00 29,590.28
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COMMON STOCK895848109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRIANGLE CAPITAL CORP

1,100.000 NHIH Local 17.330000 0.00 11.00 0.00 19,074.001.000000

Base 17.330000 0.00 11.00 0.00 19,074.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 17.295000 0.00 5.00 0.00 8,652.501.000000

Base 17.295000 0.00 5.00 0.00 8,652.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 17.380000 0.00 4.00 0.00 6,956.001.000000

Base 17.380000 0.00 4.00 0.00 6,956.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 14.027400 0.00 24.50 0.00 68,758.761.000000

Base 14.027400 0.00 24.50 0.00 68,758.76

28 Sep 2011 06 Oct 2011 USD/DTCAUTREPAT-STK/$ DIV

75.058 NHHZ Local 15.059820 0.00 0.00 0.00 1,130.361.000000

Base 15.059820 0.00 0.00 0.00 1,130.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 15.780000 0.00 0.00 0.00 77,322.001.000000

Base 15.780000 0.00 0.00 0.00 77,322.00

28 Dec 2011 30 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

199.829 NHHZ Local 18.919576 0.00 0.00 0.00 3,780.681.000000

Base 18.919576 0.00 0.00 0.00 3,780.68

28 Dec 2011 30 Dec 2011 USD/DTCAUTREPAT-STK/$ DIV

49.684 NHIH Local 18.919571 0.00 0.00 0.00 940.001.000000

Base 18.919571 0.00 0.00 0.00 940.00

895848109 Total

44.50 0.000.0012,124.571 Local 186,614.30

Base 0.00 44.50 0.00 186,614.30
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COMMON STOCK89600B201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COTRIANGLE PETROLEUM CORP

3,900.000 NHIH Local 5.966400 0.00 39.00 0.00 23,307.961.000000

Base 5.966400 0.00 39.00 0.00 23,307.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 3.127100 0.00 25.50 0.00 15,973.711.000000

Base 3.127100 0.00 25.50 0.00 15,973.71

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 4.010000 0.00 0.00 0.00 20,451.001.000000

Base 4.010000 0.00 0.00 0.00 20,451.00

89600B201 Total

64.50 0.000.0014,100.000 Local 59,732.67

Base 0.00 64.50 0.00 59,732.67

COMMON STOCK NPV896095106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRICO BANCSHARES

800.000 NHIH Local 14.825300 0.00 8.00 0.00 11,868.241.000000

Base 14.825300 0.00 8.00 0.00 11,868.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

500.000 NHIH Local 14.545900 0.00 5.00 0.00 7,277.951.000000

Base 14.545900 0.00 5.00 0.00 7,277.95

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 11.822100 0.00 15.50 0.00 36,664.011.000000

Base 11.822100 0.00 15.50 0.00 36,664.01

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 12.970000 0.00 0.00 0.00 40,207.001.000000

Base 12.970000 0.00 0.00 0.00 40,207.00
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896095106 Total

28.50 0.000.007,500.000 Local 96,017.20

Base 0.00 28.50 0.00 96,017.20

COMMON STOCK USD.01896215209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRIMAS CORP

2,300.000 NHIH Local 20.848700 0.00 23.00 0.00 47,975.011.000000

Base 20.848700 0.00 23.00 0.00 47,975.01

COMMON STOCK NPV896239100 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.TRIMBLE NAVIGATION LTD

3,200.000 NHDZ Local 44.008900 0.00 64.00 0.00 140,892.481.000000

Base 44.008900 0.00 64.00 0.00 140,892.48

COMMON STOCK USD1.896522109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRINITY INDUSTRIES INC

1,700.000 NHDG Local 21.410000 0.00 0.00 0.00 36,397.001.000000

Base 21.410000 0.00 0.00 0.00 36,397.00

12 Dec 2011 15 Dec 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

9,685.000 NHIB Local 28.767200 0.00 484.25 0.00 279,094.581.000000

Base 28.767200 0.00 484.25 0.00 279,094.58

896522109 Total

484.25 0.000.0011,385.000 Local 315,491.58

Base 0.00 484.25 0.00 315,491.58

COMMON STOCK USD1.896749108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTRIPLE S MANAGEMENT CORP B

1,800.000 NHIH Local 19.630800 0.00 18.00 0.00 35,353.441.000000

Base 19.630800 0.00 18.00 0.00 35,353.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 16.991100 0.00 21.50 0.00 73,083.231.000000

Base 16.991100 0.00 21.50 0.00 73,083.23
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 18.610000 0.00 0.00 0.00 80,023.001.000000

Base 18.610000 0.00 0.00 0.00 80,023.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 19.920000 0.00 4.50 0.00 5,980.501.000000

Base 19.920000 0.00 4.50 0.00 5,980.50

896749108 Total

44.00 0.000.0010,700.000 Local 194,440.17

Base 0.00 44.00 0.00 194,440.17

COMMON STOCK89674K103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTRIQUINT SEMICONDUCTOR INC

14,700.000 NHIH Local 4.950000 0.00 147.00 0.00 72,912.001.000000

Base 4.950000 0.00 147.00 0.00 72,912.00

COMMON STOCK896818101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRIUMPH GROUP INC

1,000.000 NHIH Local 57.851000 0.00 10.00 0.00 57,861.001.000000

Base 57.851000 0.00 10.00 0.00 57,861.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,000.000 NHIH Local 58.711300 0.00 20.00 0.00 117,442.601.000000

Base 58.711300 0.00 20.00 0.00 117,442.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 58.062500 0.00 4.00 0.00 23,229.001.000000

Base 58.062500 0.00 4.00 0.00 23,229.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDG Local 44.907900 0.00 37.50 0.00 336,846.751.000000

Base 44.907900 0.00 37.50 0.00 336,846.75
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,500.000 NHHZ Local 49.820000 0.00 0.00 0.00 373,650.001.000000

Base 49.820000 0.00 0.00 0.00 373,650.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 57.390000 0.00 1.50 0.00 5,740.501.000000

Base 57.390000 0.00 1.50 0.00 5,740.50

896818101 Total

73.00 0.000.0018,500.000 Local 914,769.85

Base 0.00 73.00 0.00 914,769.85

COMMON STOCK89685K100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTRIUS THERAPEUTICS INC

700.000 NHIH Local 7.438600 0.00 7.00 0.00 5,214.021.000000

Base 7.438600 0.00 7.00 0.00 5,214.02

COMMON STOCK896945201 21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASHTRIPADVISOR INC

120.000 NHDM Local 36.206000 0.00 0.00 0.00 4,344.721.000000

Base 36.206000 0.00 0.00 0.00 4,344.72

21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

3,100.000 NHDM Local 12.129661 0.00 0.00 0.00 37,601.951.000000

Base 12.129661 0.00 0.00 0.00 37,601.95

21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

1,359.500 NHDM Local 8.595329 0.00 0.00 0.00 11,685.351.000000

Base 8.595329 0.00 0.00 0.00 11,685.35

21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

200.000 NHDM Local 23.176250 0.00 0.00 0.00 4,635.251.000000

Base 23.176250 0.00 0.00 0.00 4,635.25
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21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

520.000 NHDM Local 33.136981 0.00 0.00 0.00 17,231.231.000000

Base 33.136981 0.00 0.00 0.00 17,231.23

21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

950.000 NHDM Local 28.730253 0.00 0.00 0.00 27,293.741.000000

Base 28.730253 0.00 0.00 0.00 27,293.74

21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

260.000 NHEU Local 16.658923 0.00 0.00 0.00 4,331.321.000000

Base 16.658923 0.00 0.00 0.00 4,331.32

21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

800.000 NHEU Local 23.189825 0.00 0.00 0.00 18,551.861.000000

Base 23.189825 0.00 0.00 0.00 18,551.86

21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

1,400.000 NHEU Local 25.461836 0.00 0.00 0.00 35,646.571.000000

Base 25.461836 0.00 0.00 0.00 35,646.57

21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

860.000 NHEU Local 29.237919 0.00 0.00 0.00 25,144.611.000000

Base 29.237919 0.00 0.00 0.00 25,144.61

21 Dec 2011 22 Dec 2011 USD/DTC1 SPINOFF NON CASH

2,145.000 NHHY Local 20.443916 0.00 0.00 0.00 43,852.201.000000

Base 20.443916 0.00 0.00 0.00 43,852.20

896945201 Total

0.00 0.000.0011,714.500 Local 230,318.80

Base 0.00 0.00 0.00 230,318.80
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COMMON STOCK89784N104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRUE RELIGION APPAREL INC

600.000 NHIH Local 34.272100 0.00 6.00 0.00 20,569.261.000000

Base 34.272100 0.00 6.00 0.00 20,569.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 34.449700 0.00 17.00 0.00 58,581.491.000000

Base 34.449700 0.00 17.00 0.00 58,581.49

27 Oct 2011 01 Nov 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

910.000 NHHO Local 33.818300 0.00 36.40 0.00 30,811.051.000000

Base 33.818300 0.00 36.40 0.00 30,811.05

89784N104 Total

59.40 0.000.003,210.000 Local 109,961.80

Base 0.00 59.40 0.00 109,961.80

COMMON STOCK NPV89785X101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRUEBLUE INC

300.000 NHIH Local 12.620000 0.00 3.00 0.00 3,789.001.000000

Base 12.620000 0.00 3.00 0.00 3,789.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,700.000 NHIH Local 12.615700 0.00 37.00 0.00 46,715.091.000000

Base 12.615700 0.00 37.00 0.00 46,715.09

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 11.029300 0.00 17.50 0.00 38,620.051.000000

Base 11.029300 0.00 17.50 0.00 38,620.05

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 12.250000 0.00 0.00 0.00 42,875.001.000000

Base 12.250000 0.00 0.00 0.00 42,875.00
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89785X101 Total

57.50 0.000.0011,000.000 Local 131,999.14

Base 0.00 57.50 0.00 131,999.14

COMMON STOCK USD1.898349105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRUSTCO BANK CORP NY

200.000 NHIH Local 5.095000 0.00 2.00 0.00 1,021.001.000000

Base 5.095000 0.00 2.00 0.00 1,021.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

103.000 NHIH Local 5.129806 0.00 1.03 0.00 529.401.000000

Base 5.129806 0.00 1.03 0.00 529.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,997.000 NHIH Local 5.157800 0.00 79.97 0.00 41,326.901.000000

Base 5.157800 0.00 79.97 0.00 41,326.90

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,800.000 NHDG Local 4.370600 0.00 99.00 0.00 86,636.881.000000

Base 4.370600 0.00 99.00 0.00 86,636.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,800.000 NHHZ Local 4.630000 0.00 0.00 0.00 91,674.001.000000

Base 4.630000 0.00 0.00 0.00 91,674.00

898349105 Total

182.00 0.000.0047,900.000 Local 221,188.18

Base 0.00 182.00 0.00 221,188.18

COMMON STOCK NPV898402102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRUSTMARK CORP

700.000 NHIH Local 22.104700 0.00 7.00 0.00 15,480.291.000000

Base 22.104700 0.00 7.00 0.00 15,480.29
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 22.109400 0.00 9.00 0.00 19,907.461.000000

Base 22.109400 0.00 9.00 0.00 19,907.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,100.000 NHIH Local 22.297200 0.00 41.00 0.00 91,459.521.000000

Base 22.297200 0.00 41.00 0.00 91,459.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,420.000 NHDG Local 17.877000 0.00 72.10 0.00 257,858.441.000000

Base 17.877000 0.00 72.10 0.00 257,858.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,420.000 NHHZ Local 20.080000 0.00 0.00 0.00 289,553.601.000000

Base 20.080000 0.00 0.00 0.00 289,553.60

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 22.656700 0.00 4.50 0.00 6,801.511.000000

Base 22.656700 0.00 4.50 0.00 6,801.51

898402102 Total

133.60 0.000.0034,840.000 Local 681,060.82

Base 0.00 133.60 0.00 681,060.82

COMMON STOCK USD.01899035505 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TUESDAY MORNING CORP

500.000 NHIH Local 3.613000 0.00 5.00 0.00 1,811.501.000000

Base 3.613000 0.00 5.00 0.00 1,811.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,400.000 NHIH Local 3.632100 0.00 34.00 0.00 12,383.141.000000

Base 3.632100 0.00 34.00 0.00 12,383.14
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 3.326000 0.00 48.50 0.00 32,310.701.000000

Base 3.326000 0.00 48.50 0.00 32,310.70

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHZ Local 3.810000 0.00 0.00 0.00 36,957.001.000000

Base 3.810000 0.00 0.00 0.00 36,957.00

899035505 Total

87.50 0.000.0023,300.000 Local 83,462.34

Base 0.00 87.50 0.00 83,462.34

COMMON STOCK USD.01899896104 08 Nov 2011 14 Nov 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORTUPPERWARE BRANDS CORP

3,130.000 NHDU Local 53.925700 0.00 93.90 0.00 168,881.341.000000

Base 53.925700 0.00 93.90 0.00 168,881.34

ADR900148701 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTURKIYE GARANTI BANKASI ADR

58,100.000 NHIL Local 3.180000 0.00 0.00 0.00 184,758.001.000000

Base 3.180000 0.00 0.00 0.00 184,758.00

COMMON STOCK USD1.901109108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TUTOR PERINI CORP

500.000 NHIH Local 16.514500 0.00 5.00 0.00 8,262.251.000000

Base 16.514500 0.00 5.00 0.00 8,262.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 16.470000 0.00 16.00 0.00 26,368.001.000000

Base 16.470000 0.00 16.00 0.00 26,368.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 16.427100 0.00 7.00 0.00 11,505.971.000000

Base 16.427100 0.00 7.00 0.00 11,505.97
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 10.641300 0.00 35.00 0.00 74,524.101.000000

Base 10.641300 0.00 35.00 0.00 74,524.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 12.810000 0.00 0.00 0.00 89,670.001.000000

Base 12.810000 0.00 0.00 0.00 89,670.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 12.623800 0.00 12.00 0.00 10,111.041.000000

Base 12.623800 0.00 12.00 0.00 10,111.04

901109108 Total

75.00 0.000.0017,600.000 Local 220,441.36

Base 0.00 75.00 0.00 220,441.36

COMMON STOCK NPV901476101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COTWIN DISC INC

800.000 NHIH Local 44.265000 0.00 8.00 0.00 35,420.001.000000

Base 44.265000 0.00 8.00 0.00 35,420.00

COMMON STOCK90187B101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TWO HARBORS INVESTMENT CORP

4,800.000 NHIH Local 9.301800 0.00 48.00 0.00 44,696.641.000000

Base 9.301800 0.00 48.00 0.00 44,696.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

5,400.000 NHIH Local 9.304900 0.00 54.00 0.00 50,300.461.000000

Base 9.304900 0.00 54.00 0.00 50,300.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 9.305900 0.00 23.00 0.00 21,426.571.000000

Base 9.305900 0.00 23.00 0.00 21,426.57
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

32,300.000 NHDG Local 8.039500 0.00 161.50 0.00 259,837.351.000000

Base 8.039500 0.00 161.50 0.00 259,837.35

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

32,300.000 NHHZ Local 9.140000 0.00 0.00 0.00 295,222.001.000000

Base 9.140000 0.00 0.00 0.00 295,222.00

90187B101 Total

286.50 0.000.0077,100.000 Local 671,483.02

Base 0.00 286.50 0.00 671,483.02

COMMON STOCK NPV902104108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.II VI INC

1,200.000 NHIH Local 19.315800 0.00 12.00 0.00 23,190.961.000000

Base 19.315800 0.00 12.00 0.00 23,190.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,400.000 NHIH Local 19.355100 0.00 34.00 0.00 65,841.341.000000

Base 19.355100 0.00 34.00 0.00 65,841.34

902104108 Total

46.00 0.000.004,600.000 Local 89,032.30

Base 0.00 46.00 0.00 89,032.30

COMMON STOCK USD.01902252105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TYLER TECHNOLOGIES INC

1,800.000 NHIH Local 32.178300 0.00 18.00 0.00 57,938.941.000000

Base 32.178300 0.00 18.00 0.00 57,938.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 32.020000 0.00 1.00 0.00 3,203.001.000000

Base 32.020000 0.00 1.00 0.00 3,203.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 32.245000 0.00 10.00 0.00 32,255.001.000000

Base 32.245000 0.00 10.00 0.00 32,255.00

902252105 Total

29.00 0.000.002,900.000 Local 93,396.94

Base 0.00 29.00 0.00 93,396.94

COMMON STOCK USD.1902494103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTYSON FOODS INC CL A

5,400.000 NHDG Local 17.360000 0.00 0.00 0.00 93,744.001.000000

Base 17.360000 0.00 0.00 0.00 93,744.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHIH Local 19.850000 0.00 0.00 0.00 51,610.001.000000

Base 19.850000 0.00 0.00 0.00 51,610.00

902494103 Total

0.00 0.000.008,000.000 Local 145,354.00

Base 0.00 0.00 0.00 145,354.00

REIT USD.01902653104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUDR INC

3,700.000 NHDG Local 22.140000 0.00 0.00 0.00 81,918.001.000000

Base 22.140000 0.00 0.00 0.00 81,918.00

COMMON STOCK NPV902681105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUGI CORP

2,400.000 NHDG Local 26.270000 0.00 0.00 0.00 63,048.001.000000

Base 26.270000 0.00 0.00 0.00 63,048.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,699.000 NHDF Local 29.197900 0.00 27.74 0.00 108,030.771.000000

Base 29.197900 0.00 27.74 0.00 108,030.77
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,649.000 NHDF Local 29.596100 0.00 12.37 0.00 48,816.341.000000

Base 29.596100 0.00 12.37 0.00 48,816.34

17 Nov 2011 22 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,300.000 NHDF Local 29.456900 0.00 9.75 0.00 38,303.721.000000

Base 29.456900 0.00 9.75 0.00 38,303.72

18 Nov 2011 23 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,500.000 NHDF Local 29.458000 0.00 11.25 0.00 44,198.251.000000

Base 29.458000 0.00 11.25 0.00 44,198.25

21 Nov 2011 25 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,700.000 NHDF Local 28.818400 0.00 12.75 0.00 49,004.031.000000

Base 28.818400 0.00 12.75 0.00 49,004.03

22 Nov 2011 28 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 28.768500 0.00 4.00 0.00 23,018.801.000000

Base 28.768500 0.00 4.00 0.00 23,018.80

23 Nov 2011 29 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,000.000 NHDF Local 28.226400 0.00 15.00 0.00 84,694.201.000000

Base 28.226400 0.00 15.00 0.00 84,694.20

28 Nov 2011 01 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 28.633600 0.00 4.00 0.00 22,910.881.000000

Base 28.633600 0.00 4.00 0.00 22,910.88

02 Dec 2011 07 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

12,600.000 NHDF Local 28.519800 0.00 88.20 0.00 359,437.681.000000

Base 28.519800 0.00 88.20 0.00 359,437.68

02 Dec 2011 07 Dec 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,670.000 NHDU Local 28.666300 0.00 50.10 0.00 47,922.821.000000

Base 28.666300 0.00 50.10 0.00 47,922.82
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05 Dec 2011 08 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,500.000 NHDF Local 28.756500 0.00 24.50 0.00 100,672.251.000000

Base 28.756500 0.00 24.50 0.00 100,672.25

06 Dec 2011 09 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,700.000 NHDF Local 28.546100 0.00 67.90 0.00 276,965.071.000000

Base 28.546100 0.00 67.90 0.00 276,965.07

07 Dec 2011 12 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

10,000.000 NHDF Local 28.402200 0.00 70.00 0.00 284,092.001.000000

Base 28.402200 0.00 70.00 0.00 284,092.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

16,200.000 NHDF Local 28.275600 0.00 113.40 0.00 458,178.121.000000

Base 28.275600 0.00 113.40 0.00 458,178.12

09 Dec 2011 14 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,800.000 NHDF Local 28.292500 0.00 40.60 0.00 164,137.101.000000

Base 28.292500 0.00 40.60 0.00 164,137.10

12 Dec 2011 15 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

8,700.000 NHDF Local 27.877800 0.00 60.90 0.00 242,597.761.000000

Base 27.877800 0.00 60.90 0.00 242,597.76

13 Dec 2011 16 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

8,700.000 NHDF Local 27.845600 0.00 60.90 0.00 242,317.621.000000

Base 27.845600 0.00 60.90 0.00 242,317.62

19 Dec 2011 22 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,952.000 NHDF Local 27.924800 0.00 34.66 0.00 138,318.271.000000

Base 27.924800 0.00 34.66 0.00 138,318.27

902681105 Total

708.02 0.000.0098,670.000 Local 2,796,663.68

Base 0.00 708.02 0.00 2,796,663.68
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COMMON STOCK NPV902748102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UIL HOLDINGS CORP

2,100.000 NHIH Local 33.711900 0.00 21.00 0.00 70,815.991.000000

Base 33.711900 0.00 21.00 0.00 70,815.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 33.677500 0.00 2.00 0.00 6,737.501.000000

Base 33.677500 0.00 2.00 0.00 6,737.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 33.674800 0.00 22.00 0.00 74,106.561.000000

Base 33.674800 0.00 22.00 0.00 74,106.56

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,300.000 NHDG Local 30.786600 0.00 56.50 0.00 347,945.081.000000

Base 30.786600 0.00 56.50 0.00 347,945.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHHZ Local 33.070000 0.00 0.00 0.00 373,691.001.000000

Base 33.070000 0.00 0.00 0.00 373,691.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHZ Local 33.781700 0.00 4.50 0.00 10,139.011.000000

Base 33.781700 0.00 4.50 0.00 10,139.01

902748102 Total

106.00 0.000.0027,400.000 Local 883,435.14

Base 0.00 106.00 0.00 883,435.14

COMMON STOCK USD1.902788108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UMB FINANCIAL CORP

678.000 NHIH Local 36.367100 0.00 6.78 0.00 24,663.671.000000

Base 36.367100 0.00 6.78 0.00 24,663.67
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,222.000 NHIH Local 36.471000 0.00 22.22 0.00 81,060.781.000000

Base 36.471000 0.00 22.22 0.00 81,060.78

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,200.000 NHDG Local 31.877100 0.00 36.00 0.00 229,551.121.000000

Base 31.877100 0.00 36.00 0.00 229,551.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,200.000 NHHZ Local 35.000000 0.00 0.00 0.00 252,000.001.000000

Base 35.000000 0.00 0.00 0.00 252,000.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHZ Local 35.240000 0.00 1.50 0.00 3,525.501.000000

Base 35.240000 0.00 1.50 0.00 3,525.50

902788108 Total

66.50 0.000.0017,400.000 Local 590,801.07

Base 0.00 66.50 0.00 590,801.07

COMMON STOCK USD.01902973304 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUS BANCORP

36,200.000 NHDG Local 23.540000 0.00 0.00 0.00 852,148.001.000000

Base 23.540000 0.00 0.00 0.00 852,148.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHY Local 25.280000 0.00 10.50 0.00 17,706.501.000000

Base 25.280000 0.00 10.50 0.00 17,706.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,700.000 NHIH Local 25.480000 0.00 0.00 0.00 425,516.001.000000

Base 25.480000 0.00 0.00 0.00 425,516.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

600.000 NHHY Local 25.621400 0.00 9.00 0.00 15,381.841.000000

Base 25.621400 0.00 9.00 0.00 15,381.84

902973304 Total

19.50 0.000.0054,200.000 Local 1,310,752.34

Base 0.00 19.50 0.00 1,310,752.34

REIT USD.1903002103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UMH PROPERTIES INC

1,000.000 NHIH Local 9.466000 0.00 10.00 0.00 9,476.001.000000

Base 9.466000 0.00 10.00 0.00 9,476.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 8.725200 0.00 12.50 0.00 21,825.501.000000

Base 8.725200 0.00 12.50 0.00 21,825.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHZ Local 9.540000 0.00 0.00 0.00 23,850.001.000000

Base 9.540000 0.00 0.00 0.00 23,850.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHZ Local 9.074500 0.00 16.50 0.00 9,998.451.000000

Base 9.074500 0.00 16.50 0.00 9,998.45

903002103 Total

39.00 0.000.007,100.000 Local 65,149.95

Base 0.00 39.00 0.00 65,149.95

COMMON STOCK USD.01903236107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHURS CORP

1,500.000 NHDG Local 29.660000 0.00 0.00 0.00 44,490.001.000000

Base 29.660000 0.00 0.00 0.00 44,490.00
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COMMON STOCK90328M107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.USANA HEALTH SCIENCES INC

600.000 NHIH Local 34.958300 0.00 6.00 0.00 20,980.981.000000

Base 34.958300 0.00 6.00 0.00 20,980.98

COMMON STOCK USD.1903293405 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COUSG CORP

6,400.000 NHIH Local 9.324800 0.00 64.00 0.00 59,742.721.000000

Base 9.324800 0.00 64.00 0.00 59,742.72

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 6.088100 0.00 24.00 0.00 29,246.881.000000

Base 6.088100 0.00 24.00 0.00 29,246.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 7.770000 0.00 0.00 0.00 37,296.001.000000

Base 7.770000 0.00 0.00 0.00 37,296.00

903293405 Total

88.00 0.000.0016,000.000 Local 126,285.60

Base 0.00 88.00 0.00 126,285.60

COMMON STOCK USD.190333E108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.USEC INC

10,400.000 NHIH Local 1.433600 0.00 104.00 0.00 15,013.441.000000

Base 1.433600 0.00 104.00 0.00 15,013.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

26,700.000 NHDG Local 1.285700 0.00 133.50 0.00 34,461.691.000000

Base 1.285700 0.00 133.50 0.00 34,461.69

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,700.000 NHHZ Local 1.300000 0.00 0.00 0.00 34,710.001.000000

Base 1.300000 0.00 0.00 0.00 34,710.00
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90333E108 Total

237.50 0.000.0063,800.000 Local 84,185.13

Base 0.00 237.50 0.00 84,185.13

COMMON STOCK USD.0190337L108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.U.S. PHYSICAL THERAPY INC

1,100.000 NHIH Local 18.921400 0.00 11.00 0.00 20,824.541.000000

Base 18.921400 0.00 11.00 0.00 20,824.54

COMMON STOCK90341G103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.USA MOBILITY INC

1,000.000 NHIH Local 14.149500 0.00 10.00 0.00 14,159.501.000000

Base 14.149500 0.00 10.00 0.00 14,159.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

700.000 NHIH Local 14.087100 0.00 7.00 0.00 9,867.971.000000

Base 14.087100 0.00 7.00 0.00 9,867.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 14.116700 0.00 3.00 0.00 4,238.011.000000

Base 14.116700 0.00 3.00 0.00 4,238.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 13.029800 0.00 24.50 0.00 63,870.521.000000

Base 13.029800 0.00 24.50 0.00 63,870.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 13.770000 0.00 0.00 0.00 67,473.001.000000

Base 13.770000 0.00 0.00 0.00 67,473.00

90341G103 Total

44.50 0.000.0011,800.000 Local 159,609.00

Base 0.00 44.50 0.00 159,609.00
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COMMON STOCK USD.0190341W108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.US AIRWAYS GROUP INC

7,000.000 NHIH Local 4.701900 0.00 70.00 0.00 32,983.301.000000

Base 4.701900 0.00 70.00 0.00 32,983.30

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

7,500.000 NHIH Local 4.708100 0.00 75.00 0.00 35,385.751.000000

Base 4.708100 0.00 75.00 0.00 35,385.75

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

37,200.000 NHDG Local 4.844400 0.00 186.00 0.00 180,397.681.000000

Base 4.844400 0.00 186.00 0.00 180,397.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

37,200.000 NHHZ Local 5.330000 0.00 0.00 0.00 198,276.001.000000

Base 5.330000 0.00 0.00 0.00 198,276.00

90341W108 Total

331.00 0.000.0088,900.000 Local 447,042.73

Base 0.00 331.00 0.00 447,042.73

COMMON STOCK90343C100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCUS AUTO PARTS NETWORK INC

1,400.000 NHIH Local 4.000000 0.00 14.00 0.00 5,614.001.000000

Base 4.000000 0.00 14.00 0.00 5,614.00

COMMON STOCK90347A100 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEUBIQUITI NETWORKS INC

800.000 NHIH Local 20.897600 0.00 0.00 0.00 16,718.081.000000

Base 20.897600 0.00 0.00 0.00 16,718.08

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,400.000 NHHZ Local 20.650600 0.00 36.00 0.00 49,597.441.000000

Base 20.650600 0.00 36.00 0.00 49,597.44
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90347A100 Total

36.00 0.000.003,200.000 Local 66,315.52

Base 0.00 36.00 0.00 66,315.52

COMMON STOCK USD.0190385D107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ULTIMATE SOFTWARE GROUP INC

600.000 NHIH Local 65.580800 0.00 6.00 0.00 39,354.481.000000

Base 65.580800 0.00 6.00 0.00 39,354.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 65.791200 0.00 17.00 0.00 111,862.041.000000

Base 65.791200 0.00 17.00 0.00 111,862.04

90385D107 Total

23.00 0.000.002,300.000 Local 151,216.52

Base 0.00 23.00 0.00 151,216.52

COMMON STOCK90385V107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COULTRA CLEAN HOLDINGS

2,000.000 NHIH Local 5.600500 0.00 20.00 0.00 11,221.001.000000

Base 5.600500 0.00 20.00 0.00 11,221.00

COMMON STOCK904034105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COULTRATECH INC

2,200.000 NHIH Local 23.150400 0.00 22.00 0.00 50,952.881.000000

Base 23.150400 0.00 22.00 0.00 50,952.88

GDR90403E202 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHULTRATECH CEMENT REG S GDR

1,200.000 NHIL Local 21.278000 0.00 0.00 0.00 25,533.601.000000

Base 21.278000 0.00 0.00 0.00 25,533.60

COMMON STOCK NPV904214103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UMPQUA HOLDINGS CORP

1,500.000 NHIH Local 12.000500 0.00 15.00 0.00 18,015.751.000000

Base 12.000500 0.00 15.00 0.00 18,015.75
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,500.000 NHIH Local 12.042400 0.00 25.00 0.00 30,131.001.000000

Base 12.042400 0.00 25.00 0.00 30,131.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,200.000 NHIH Local 12.159100 0.00 62.00 0.00 75,448.421.000000

Base 12.159100 0.00 62.00 0.00 75,448.42

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

25,800.000 NHDG Local 8.665100 0.00 129.00 0.00 223,688.581.000000

Base 8.665100 0.00 129.00 0.00 223,688.58

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,800.000 NHHZ Local 9.850000 0.00 0.00 0.00 254,130.001.000000

Base 9.850000 0.00 0.00 0.00 254,130.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 12.093300 0.00 9.00 0.00 7,264.981.000000

Base 12.093300 0.00 9.00 0.00 7,264.98

904214103 Total

240.00 0.000.0062,400.000 Local 608,678.73

Base 0.00 240.00 0.00 608,678.73

COMMON STOCK USD.1904677200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIFI INC

1,300.000 NHIH Local 7.534700 0.00 13.00 0.00 9,808.111.000000

Base 7.534700 0.00 13.00 0.00 9,808.11

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 8.016400 0.00 15.50 0.00 24,866.341.000000

Base 8.016400 0.00 15.50 0.00 24,866.34
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 8.400000 0.00 0.00 0.00 26,040.001.000000

Base 8.400000 0.00 0.00 0.00 26,040.00

904677200 Total

28.50 0.000.007,500.000 Local 60,714.45

Base 0.00 28.50 0.00 60,714.45

COMMON STOCK USD.1904708104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIFIRST CORP/MA

1,200.000 NHIH Local 54.843800 0.00 12.00 0.00 65,824.561.000000

Base 54.843800 0.00 12.00 0.00 65,824.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 54.969300 0.00 1.00 0.00 5,497.931.000000

Base 54.969300 0.00 1.00 0.00 5,497.93

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 44.068600 0.00 16.00 0.00 141,035.521.000000

Base 44.068600 0.00 16.00 0.00 141,035.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 47.700000 0.00 0.00 0.00 152,640.001.000000

Base 47.700000 0.00 0.00 0.00 152,640.00

904708104 Total

29.00 0.000.007,700.000 Local 364,998.01

Base 0.00 29.00 0.00 364,998.01

COMMON STOCK USD.0190478E103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCUNILIFE CORP

5,100.000 NHIH Local 4.308500 0.00 51.00 0.00 22,024.351.000000

Base 4.308500 0.00 51.00 0.00 22,024.35
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COMMON STOCK USD.0190653P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COUNION DRILLING INC

1,400.000 NHIH Local 7.649300 0.00 14.00 0.00 10,723.021.000000

Base 7.649300 0.00 14.00 0.00 10,723.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 4.503900 0.00 17.00 0.00 15,330.261.000000

Base 4.503900 0.00 17.00 0.00 15,330.26

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 6.000000 0.00 0.00 0.00 20,400.001.000000

Base 6.000000 0.00 0.00 0.00 20,400.00

90653P105 Total

31.00 0.000.008,200.000 Local 46,453.28

Base 0.00 31.00 0.00 46,453.28

COMMON STOCK90662P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNION FIRST MARKET BANKSHARE

800.000 NHIH Local 12.902500 0.00 8.00 0.00 10,330.001.000000

Base 12.902500 0.00 8.00 0.00 10,330.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,000.000 NHIH Local 12.841100 0.00 10.00 0.00 12,851.101.000000

Base 12.841100 0.00 10.00 0.00 12,851.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 10.755000 0.00 22.50 0.00 48,420.001.000000

Base 10.755000 0.00 22.50 0.00 48,420.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHZ Local 11.490000 0.00 0.00 0.00 51,705.001.000000

Base 11.490000 0.00 0.00 0.00 51,705.00
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90662P104 Total

40.50 0.000.0010,800.000 Local 123,306.10

Base 0.00 40.50 0.00 123,306.10

COMMON STOCK USD2.5907818108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNION PACIFIC CORP

7,700.000 NHDG Local 81.670000 0.00 0.00 0.00 628,859.001.000000

Base 81.670000 0.00 0.00 0.00 628,859.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.

123.000 NHHY Local 99.277500 0.00 1.84 0.00 12,212.971.000000

Base 99.277500 0.00 1.84 0.00 12,212.97

02 Nov 2011 07 Nov 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

250.000 NHEY Local 98.860000 0.00 5.00 0.00 24,720.001.000000

Base 98.860000 0.00 5.00 0.00 24,720.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHIH Local 102.970000 0.00 0.00 0.00 432,474.001.000000

Base 102.970000 0.00 0.00 0.00 432,474.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

265.000 NHDM Local 103.267200 0.00 3.97 0.00 27,369.781.000000

Base 103.267200 0.00 3.97 0.00 27,369.78

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHEU Local 99.300000 0.00 1.50 0.00 9,931.501.000000

Base 99.300000 0.00 1.50 0.00 9,931.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHY Local 99.420000 0.00 1.50 0.00 9,943.501.000000

Base 99.420000 0.00 1.50 0.00 9,943.50
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907818108 Total

13.81 0.000.0012,738.000 Local 1,145,510.75

Base 0.00 13.81 0.00 1,145,510.75

COMMON STOCK NPV909205106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNISOURCE ENERGY CORP CO

1,300.000 NHIH Local 36.697100 0.00 13.00 0.00 47,719.231.000000

Base 36.697100 0.00 13.00 0.00 47,719.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 36.698200 0.00 11.00 0.00 40,379.021.000000

Base 36.698200 0.00 11.00 0.00 40,379.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 36.754400 0.00 9.00 0.00 33,087.961.000000

Base 36.754400 0.00 9.00 0.00 33,087.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,200.000 NHDG Local 34.590900 0.00 41.00 0.00 283,686.381.000000

Base 34.590900 0.00 41.00 0.00 283,686.38

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHHZ Local 36.660000 0.00 0.00 0.00 300,612.001.000000

Base 36.660000 0.00 0.00 0.00 300,612.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 36.550000 0.00 3.00 0.00 7,313.001.000000

Base 36.550000 0.00 3.00 0.00 7,313.00

909205106 Total

77.00 0.000.0019,900.000 Local 712,797.59

Base 0.00 77.00 0.00 712,797.59
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COMMON STOCK USD.01909214306 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNISYS CORP

1,100.000 NHIH Local 25.224500 0.00 11.00 0.00 27,757.951.000000

Base 25.224500 0.00 11.00 0.00 27,757.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 25.334100 0.00 27.00 0.00 68,429.071.000000

Base 25.334100 0.00 27.00 0.00 68,429.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,800.000 NHDG Local 14.379000 0.00 29.00 0.00 83,427.201.000000

Base 14.379000 0.00 29.00 0.00 83,427.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHZ Local 17.620000 0.00 0.00 0.00 102,196.001.000000

Base 17.620000 0.00 0.00 0.00 102,196.00

909214306 Total

67.00 0.000.0015,400.000 Local 281,810.22

Base 0.00 67.00 0.00 281,810.22

COMMON STOCK USD.2909218109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIT CORP

800.000 NHDG Local 36.920000 0.00 0.00 0.00 29,536.001.000000

Base 36.920000 0.00 0.00 0.00 29,536.00

COMMON STOCK USD1.90984P303 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED COMMUNITY BANKS/GA

2,275.000 NHIH Local 6.952101 0.00 22.75 0.00 15,838.781.000000

Base 6.952101 0.00 22.75 0.00 15,838.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,425.000 NHIH Local 7.046800 0.00 14.25 0.00 10,055.941.000000

Base 7.046800 0.00 14.25 0.00 10,055.94
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,300.000 NHDG Local 7.619600 0.00 46.50 0.00 70,908.781.000000

Base 7.619600 0.00 46.50 0.00 70,908.78

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHHZ Local 8.650000 0.00 0.00 0.00 80,445.001.000000

Base 8.650000 0.00 0.00 0.00 80,445.00

90984P303 Total

83.50 0.000.0022,300.000 Local 177,248.50

Base 0.00 83.50 0.00 177,248.50

COMMON STOCK USD2.5909907107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED BANKSHARES INC

100.000 NHIH Local 24.055000 0.00 1.00 0.00 2,406.501.000000

Base 24.055000 0.00 1.00 0.00 2,406.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,400.000 NHIH Local 24.168400 0.00 44.00 0.00 106,384.961.000000

Base 24.168400 0.00 44.00 0.00 106,384.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,200.000 NHDG Local 19.714300 0.00 56.00 0.00 220,856.161.000000

Base 19.714300 0.00 56.00 0.00 220,856.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,200.000 NHHZ Local 21.990000 0.00 0.00 0.00 246,288.001.000000

Base 21.990000 0.00 0.00 0.00 246,288.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 25.182500 0.00 6.00 0.00 10,079.001.000000

Base 25.182500 0.00 6.00 0.00 10,079.00
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909907107 Total

107.00 0.000.0027,300.000 Local 586,014.62

Base 0.00 107.00 0.00 586,014.62

COMMON STOCK USD.01910047109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED CONTINENTAL HOLDINGS

1,000.000 NHDG Local 19.380000 0.00 0.00 0.00 19,380.001.000000

Base 19.380000 0.00 0.00 0.00 19,380.00

COMMON STOCK USD.0191030T109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED FINANCIAL BANCORP INC

1,400.000 NHIH Local 16.219400 0.00 14.00 0.00 22,721.161.000000

Base 16.219400 0.00 14.00 0.00 22,721.16

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 14.303900 0.00 17.50 0.00 50,081.151.000000

Base 14.303900 0.00 17.50 0.00 50,081.15

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 15.280000 0.00 0.00 0.00 53,480.001.000000

Base 15.280000 0.00 0.00 0.00 53,480.00

91030T109 Total

31.50 0.000.008,400.000 Local 126,282.31

Base 0.00 31.50 0.00 126,282.31

COMMON STOCK910331107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCUNITED FIRE + CASUALTY CO

200.000 NHIH Local 18.060000 0.00 2.00 0.00 3,614.001.000000

Base 18.060000 0.00 2.00 0.00 3,614.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 18.084000 0.00 5.00 0.00 9,047.001.000000

Base 18.084000 0.00 5.00 0.00 9,047.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,200.000 NHIH Local 18.238300 0.00 12.00 0.00 21,897.961.000000

Base 18.238300 0.00 12.00 0.00 21,897.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 17.270700 0.00 23.50 0.00 81,195.791.000000

Base 17.270700 0.00 23.50 0.00 81,195.79

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHZ Local 18.350000 0.00 0.00 0.00 86,245.001.000000

Base 18.350000 0.00 0.00 0.00 86,245.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

500.000 NHHZ Local 19.710000 0.00 7.50 0.00 9,862.501.000000

Base 19.710000 0.00 7.50 0.00 9,862.50

910331107 Total

50.00 0.000.0011,800.000 Local 211,862.25

Base 0.00 50.00 0.00 211,862.25

COMMON STOCK USD.01911163103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED NATURAL FOODS INC

1,000.000 NHIH Local 35.845500 0.00 10.00 0.00 35,855.501.000000

Base 35.845500 0.00 10.00 0.00 35,855.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,300.000 NHIH Local 35.975300 0.00 33.00 0.00 118,751.491.000000

Base 35.975300 0.00 33.00 0.00 118,751.49

911163103 Total

43.00 0.000.004,300.000 Local 154,606.99

Base 0.00 43.00 0.00 154,606.99
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COMMON STOCK911268100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED ONLINE INC

2,400.000 NHIH Local 5.332800 0.00 24.00 0.00 12,822.721.000000

Base 5.332800 0.00 24.00 0.00 12,822.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,875.000 NHIH Local 5.341402 0.00 28.75 0.00 15,385.281.000000

Base 5.341402 0.00 28.75 0.00 15,385.28

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,625.000 NHIH Local 5.329300 0.00 26.25 0.00 14,015.661.000000

Base 5.329300 0.00 26.25 0.00 14,015.66

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,000.000 NHDG Local 4.986900 0.00 100.00 0.00 99,838.001.000000

Base 4.986900 0.00 100.00 0.00 99,838.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,000.000 NHHZ Local 5.520000 0.00 0.00 0.00 110,400.001.000000

Base 5.520000 0.00 0.00 0.00 110,400.00

911268100 Total

179.00 0.000.0047,900.000 Local 252,461.66

Base 0.00 179.00 0.00 252,461.66

COMMON STOCK USD.01911312106 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED PARCEL SERVICE CL B

8,500.000 NHIH Local 70.250000 0.00 0.00 0.00 597,125.001.000000

Base 70.250000 0.00 0.00 0.00 597,125.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 71.088300 0.00 4.50 0.00 21,330.991.000000

Base 71.088300 0.00 4.50 0.00 21,330.99
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911312106 Total

4.50 0.000.008,800.000 Local 618,455.99

Base 0.00 4.50 0.00 618,455.99

COMMON STOCK USD.01911363109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED RENTALS INC

3,475.000 NHIH Local 26.661401 0.00 34.75 0.00 92,683.121.000000

Base 26.661401 0.00 34.75 0.00 92,683.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 26.595000 0.00 6.00 0.00 15,963.001.000000

Base 26.595000 0.00 6.00 0.00 15,963.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,525.000 NHIH Local 26.647700 0.00 15.25 0.00 40,652.991.000000

Base 26.647700 0.00 15.25 0.00 40,652.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,100.000 NHDG Local 16.499500 0.00 50.50 0.00 166,695.451.000000

Base 16.499500 0.00 50.50 0.00 166,695.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,100.000 NHHZ Local 20.350000 0.00 0.00 0.00 205,535.001.000000

Base 20.350000 0.00 0.00 0.00 205,535.00

911363109 Total

106.50 0.000.0025,800.000 Local 521,529.56

Base 0.00 106.50 0.00 521,529.56

COMMON STOCK USD1.911684108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUS CELLULAR CORP

600.000 NHDG Local 39.650000 0.00 0.00 0.00 23,790.001.000000

Base 39.650000 0.00 0.00 0.00 23,790.00
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COMMON STOCK USD.01911805109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COU S ENERGY CORP   WYOMING

2,200.000 NHIH Local 3.099600 0.00 22.00 0.00 6,841.121.000000

Base 3.099600 0.00 22.00 0.00 6,841.12

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 2.022400 0.00 27.00 0.00 10,947.961.000000

Base 2.022400 0.00 27.00 0.00 10,947.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHZ Local 2.610000 0.00 0.00 0.00 14,094.001.000000

Base 2.610000 0.00 0.00 0.00 14,094.00

911805109 Total

49.00 0.000.0013,000.000 Local 31,883.08

Base 0.00 49.00 0.00 31,883.08

COMMON STOCK USD.1911922102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED STATES LIME + MINERAL

200.000 NHIH Local 52.960000 0.00 2.00 0.00 10,594.001.000000

Base 52.960000 0.00 2.00 0.00 10,594.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 40.722500 0.00 2.00 0.00 16,291.001.000000

Base 40.722500 0.00 2.00 0.00 16,291.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHZ Local 42.920000 0.00 0.00 0.00 17,168.001.000000

Base 42.920000 0.00 0.00 0.00 17,168.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 59.200000 0.00 3.00 0.00 11,843.001.000000

Base 59.200000 0.00 3.00 0.00 11,843.00
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911922102 Total

7.00 0.000.001,200.000 Local 55,896.00

Base 0.00 7.00 0.00 55,896.00

COMMON STOCK NPV912023207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.U S GOLD CORP

6,300.000 NHIH Local 4.740300 0.00 63.00 0.00 29,926.891.000000

Base 4.740300 0.00 63.00 0.00 29,926.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,100.000 NHIH Local 4.752700 0.00 31.00 0.00 14,764.371.000000

Base 4.752700 0.00 31.00 0.00 14,764.37

912023207 Total

94.00 0.000.009,400.000 Local 44,691.26

Base 0.00 94.00 0.00 44,691.26

COMMON STOCK USD1.912909108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED STATES STEEL CORP

2,600.000 NHDG Local 22.010000 0.00 0.00 0.00 57,226.001.000000

Base 22.010000 0.00 0.00 0.00 57,226.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHIH Local 26.390000 0.00 0.00 0.00 34,307.001.000000

Base 26.390000 0.00 0.00 0.00 34,307.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHDM Local 28.050000 0.00 15.00 0.00 28,065.001.000000

Base 28.050000 0.00 15.00 0.00 28,065.00

912909108 Total

15.00 0.000.004,900.000 Local 119,598.00

Base 0.00 15.00 0.00 119,598.00
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COMMON STOCK USD.1913004107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED STATIONERS INC

3,600.000 NHIH Local 31.614600 0.00 36.00 0.00 113,848.561.000000

Base 31.614600 0.00 36.00 0.00 113,848.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 31.455000 0.00 1.00 0.00 3,146.501.000000

Base 31.455000 0.00 1.00 0.00 3,146.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 31.436300 0.00 4.00 0.00 12,578.521.000000

Base 31.436300 0.00 4.00 0.00 12,578.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 26.948100 0.00 18.50 0.00 99,726.471.000000

Base 26.948100 0.00 18.50 0.00 99,726.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 30.320000 0.00 0.00 0.00 112,184.001.000000

Base 30.320000 0.00 0.00 0.00 112,184.00

913004107 Total

59.50 0.000.0011,500.000 Local 341,484.05

Base 0.00 59.50 0.00 341,484.05

COMMON STOCK USD1.913017109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED TECHNOLOGIES CORP

900.000 NHDG Local 70.360000 0.00 0.00 0.00 63,324.001.000000

Base 70.360000 0.00 0.00 0.00 63,324.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHIH Local 79.050000 0.00 0.00 0.00 656,115.001.000000

Base 79.050000 0.00 0.00 0.00 656,115.00
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02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

940.000 NHDM Local 76.819600 0.00 14.10 0.00 72,224.521.000000

Base 76.819600 0.00 14.10 0.00 72,224.52

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHEU Local 72.106000 0.00 7.50 0.00 36,060.501.000000

Base 72.106000 0.00 7.50 0.00 36,060.50

913017109 Total

21.60 0.000.0010,640.000 Local 827,724.02

Base 0.00 21.60 0.00 827,724.02

COMMON STOCK USD.0191324P102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITEDHEALTH GROUP INC

20,400.000 NHDG Local 46.120000 0.00 0.00 0.00 940,848.001.000000

Base 46.120000 0.00 0.00 0.00 940,848.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHY Local 45.335000 0.00 6.00 0.00 18,140.001.000000

Base 45.335000 0.00 6.00 0.00 18,140.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHIH Local 46.940000 0.00 0.00 0.00 436,542.001.000000

Base 46.940000 0.00 0.00 0.00 436,542.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

480.000 NHDM Local 48.269200 0.00 7.20 0.00 23,176.421.000000

Base 48.269200 0.00 7.20 0.00 23,176.42

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 49.177900 0.00 6.00 0.00 19,677.161.000000

Base 49.177900 0.00 6.00 0.00 19,677.16
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91324P102 Total

19.20 0.000.0030,980.000 Local 1,438,383.58

Base 0.00 19.20 0.00 1,438,383.58

COMMON STOCK91324T302 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITEK GLOBAL SERVICES INC

500.000 NHIH Local 5.119000 0.00 5.00 0.00 2,564.501.000000

Base 5.119000 0.00 5.00 0.00 2,564.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 5.040000 0.00 2.00 0.00 1,010.001.000000

Base 5.040000 0.00 2.00 0.00 1,010.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 5.100000 0.00 3.00 0.00 1,533.001.000000

Base 5.100000 0.00 3.00 0.00 1,533.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 3.920800 0.00 12.00 0.00 9,421.921.000000

Base 3.920800 0.00 12.00 0.00 9,421.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 4.470000 0.00 0.00 0.00 10,728.001.000000

Base 4.470000 0.00 0.00 0.00 10,728.00

91324T302 Total

22.00 0.000.005,800.000 Local 25,257.42

Base 0.00 22.00 0.00 25,257.42

COMMON STOCK NPV913259107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITIL CORP

1,000.000 NHIH Local 27.003500 0.00 10.00 0.00 27,013.501.000000

Base 27.003500 0.00 10.00 0.00 27,013.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 25.908800 0.00 12.00 0.00 62,193.121.000000

Base 25.908800 0.00 12.00 0.00 62,193.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 25.900000 0.00 0.00 0.00 62,160.001.000000

Base 25.900000 0.00 0.00 0.00 62,160.00

913259107 Total

22.00 0.000.005,800.000 Local 151,366.62

Base 0.00 22.00 0.00 151,366.62

COMMON STOCK USD.0191338E101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVERSAL AMERICAN CORP

2,240.000 NHIH Local 12.568100 0.00 22.40 0.00 28,174.941.000000

Base 12.568100 0.00 22.40 0.00 28,174.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 12.530000 0.00 1.00 0.00 1,254.001.000000

Base 12.530000 0.00 1.00 0.00 1,254.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

560.000 NHIH Local 12.474607 0.00 5.60 0.00 6,991.381.000000

Base 12.474607 0.00 5.60 0.00 6,991.38

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,200.000 NHDG Local 8.991200 0.00 36.00 0.00 64,772.641.000000

Base 8.991200 0.00 36.00 0.00 64,772.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,200.000 NHHZ Local 9.890000 0.00 0.00 0.00 71,208.001.000000

Base 9.890000 0.00 0.00 0.00 71,208.00
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91338E101 Total

65.00 0.000.0017,300.000 Local 172,400.96

Base 0.00 65.00 0.00 172,400.96

COMMON STOCK NPV913456109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVERSAL CORP/VA

800.000 NHIH Local 45.472500 0.00 8.00 0.00 36,386.001.000000

Base 45.472500 0.00 8.00 0.00 36,386.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 45.435000 0.00 3.00 0.00 13,633.501.000000

Base 45.435000 0.00 3.00 0.00 13,633.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 45.620000 0.00 10.00 0.00 45,630.001.000000

Base 45.620000 0.00 10.00 0.00 45,630.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 36.491800 0.00 26.00 0.00 189,783.361.000000

Base 36.491800 0.00 26.00 0.00 189,783.36

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 38.900000 0.00 0.00 0.00 202,280.001.000000

Base 38.900000 0.00 0.00 0.00 202,280.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 44.290000 0.00 3.00 0.00 8,861.001.000000

Base 44.290000 0.00 3.00 0.00 8,861.00

913456109 Total

50.00 0.000.0012,700.000 Local 496,573.86

Base 0.00 50.00 0.00 496,573.86
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COMMON STOCK USD.0191347P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVERSAL DISPLAY CORP

2,700.000 NHIH Local 52.813100 0.00 27.00 0.00 142,622.371.000000

Base 52.813100 0.00 27.00 0.00 142,622.37

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 52.416000 0.00 5.00 0.00 26,213.001.000000

Base 52.416000 0.00 5.00 0.00 26,213.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 52.505000 0.00 2.00 0.00 10,503.001.000000

Base 52.505000 0.00 2.00 0.00 10,503.00

91347P105 Total

34.00 0.000.003,400.000 Local 179,338.37

Base 0.00 34.00 0.00 179,338.37

COMMON STOCK USD.01913483103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVERSAL ELECTRONICS INC

100.000 NHIH Local 16.730000 0.00 1.00 0.00 1,674.001.000000

Base 16.730000 0.00 1.00 0.00 1,674.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,200.000 NHIH Local 16.697500 0.00 12.00 0.00 20,049.001.000000

Base 16.697500 0.00 12.00 0.00 20,049.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 16.336000 0.00 10.00 0.00 32,682.001.000000

Base 16.336000 0.00 10.00 0.00 32,682.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHZ Local 18.130000 0.00 0.00 0.00 36,260.001.000000

Base 18.130000 0.00 0.00 0.00 36,260.00
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913483103 Total

23.00 0.000.005,300.000 Local 90,665.00

Base 0.00 23.00 0.00 90,665.00

COMMON STOCK NPV913543104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVERSAL FOREST PRODUCTS

100.000 NHIH Local 27.585000 0.00 1.00 0.00 2,759.501.000000

Base 27.585000 0.00 1.00 0.00 2,759.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 27.540000 0.00 3.00 0.00 8,265.001.000000

Base 27.540000 0.00 3.00 0.00 8,265.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,300.000 NHIH Local 27.817700 0.00 13.00 0.00 36,176.011.000000

Base 27.817700 0.00 13.00 0.00 36,176.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 23.526300 0.00 21.50 0.00 101,184.591.000000

Base 23.526300 0.00 21.50 0.00 101,184.59

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHZ Local 25.280000 0.00 0.00 0.00 108,704.001.000000

Base 25.280000 0.00 0.00 0.00 108,704.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 28.050000 0.00 6.00 0.00 11,226.001.000000

Base 28.050000 0.00 6.00 0.00 11,226.00

913543104 Total

44.50 0.000.0010,700.000 Local 268,315.10

Base 0.00 44.50 0.00 268,315.10



Prepared by State StreetPage 1795

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

REIT USD.0191359E105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVERSAL HEALTH RLTY INCOME

1,100.000 NHIH Local 36.786200 0.00 11.00 0.00 40,475.821.000000

Base 36.786200 0.00 11.00 0.00 40,475.82

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 32.978900 0.00 6.00 0.00 39,580.681.000000

Base 32.978900 0.00 6.00 0.00 39,580.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 34.420000 0.00 0.00 0.00 41,304.001.000000

Base 34.420000 0.00 0.00 0.00 41,304.00

91359E105 Total

17.00 0.000.003,500.000 Local 121,360.50

Base 0.00 17.00 0.00 121,360.50

COMMON STOCK USD.0191359V107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVERSAL INSURANCE HOLDINGS

1,000.000 NHIH Local 3.874800 0.00 10.00 0.00 3,884.801.000000

Base 3.874800 0.00 10.00 0.00 3,884.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 3.916700 0.00 6.00 0.00 2,356.021.000000

Base 3.916700 0.00 6.00 0.00 2,356.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 3.860000 0.00 1.00 0.00 387.001.000000

Base 3.860000 0.00 1.00 0.00 387.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 3.660300 0.00 20.50 0.00 15,027.731.000000

Base 3.660300 0.00 20.50 0.00 15,027.73
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHZ Local 4.050000 0.00 0.00 0.00 16,605.001.000000

Base 4.050000 0.00 0.00 0.00 16,605.00

91359V107 Total

37.50 0.000.009,900.000 Local 38,260.55

Base 0.00 37.50 0.00 38,260.55

COMMON STOCK913837100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COUNIVERSAL STAINLESS + ALLOY

600.000 NHIH Local 39.191000 0.00 6.00 0.00 23,520.601.000000

Base 39.191000 0.00 6.00 0.00 23,520.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 24.690000 0.00 7.50 0.00 37,042.501.000000

Base 24.690000 0.00 7.50 0.00 37,042.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 31.580000 0.00 0.00 0.00 47,370.001.000000

Base 31.580000 0.00 0.00 0.00 47,370.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 33.220000 0.00 4.50 0.00 9,970.501.000000

Base 33.220000 0.00 4.50 0.00 9,970.50

913837100 Total

18.00 0.000.003,900.000 Local 117,903.60

Base 0.00 18.00 0.00 117,903.60

COMMON STOCK NPV91388P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVERSAL TRUCKLOAD SERVICES

200.000 NHIH Local 14.020000 0.00 2.00 0.00 2,806.001.000000

Base 14.020000 0.00 2.00 0.00 2,806.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 14.110000 0.00 1.00 0.00 1,412.001.000000

Base 14.110000 0.00 1.00 0.00 1,412.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 14.150000 0.00 1.00 0.00 1,416.001.000000

Base 14.150000 0.00 1.00 0.00 1,416.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

100.000 NHIH Local 14.220000 0.00 1.00 0.00 1,423.001.000000

Base 14.220000 0.00 1.00 0.00 1,423.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 12.399800 0.00 6.00 0.00 14,885.761.000000

Base 12.399800 0.00 6.00 0.00 14,885.76

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHZ Local 13.490000 0.00 0.00 0.00 16,188.001.000000

Base 13.490000 0.00 0.00 0.00 16,188.00

91388P105 Total

11.00 0.000.002,900.000 Local 38,130.76

Base 0.00 11.00 0.00 38,130.76

COMMON STOCK913915104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVERSAL TECHNICAL INSTITUT

1,400.000 NHIH Local 14.293900 0.00 14.00 0.00 20,025.461.000000

Base 14.293900 0.00 14.00 0.00 20,025.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 14.323000 0.00 5.00 0.00 7,166.501.000000

Base 14.323000 0.00 5.00 0.00 7,166.50
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913915104 Total

19.00 0.000.001,900.000 Local 27,191.96

Base 0.00 19.00 0.00 27,191.96

COMMON STOCK USD5.915271100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNIVEST CORP OF PENNSYLVANIA

900.000 NHIH Local 14.331700 0.00 9.00 0.00 12,907.531.000000

Base 14.331700 0.00 9.00 0.00 12,907.53

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

600.000 NHIH Local 14.350800 0.00 6.00 0.00 8,616.481.000000

Base 14.350800 0.00 6.00 0.00 8,616.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 13.496200 0.00 18.50 0.00 49,954.441.000000

Base 13.496200 0.00 18.50 0.00 49,954.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHZ Local 14.680000 0.00 0.00 0.00 54,316.001.000000

Base 14.680000 0.00 0.00 0.00 54,316.00

915271100 Total

33.50 0.000.008,900.000 Local 125,794.45

Base 0.00 33.50 0.00 125,794.45

COMMON STOCK USD.191529Y106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNUM GROUP

5,500.000 NHDG Local 20.960000 0.00 0.00 0.00 115,280.001.000000

Base 20.960000 0.00 0.00 0.00 115,280.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHIH Local 22.090000 0.00 0.00 0.00 59,643.001.000000

Base 22.090000 0.00 0.00 0.00 59,643.00
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91529Y106 Total

0.00 0.000.008,200.000 Local 174,923.00

Base 0.00 0.00 0.00 174,923.00

GDR91688E206 23 Nov 2011 28 Nov 2011 USD/CED 0.02NATEXIS BLEICHROEDER INCURALKALI SPON GDR REG S

19,671.000 NHIL Local 36.368600 0.00 357.70 0.00 715,764.431.000000

Base 36.368600 0.00 357.70 0.00 715,764.43

COMMON STOCK91688R108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COUR ENERGY INC

9,300.000 NHIH Local 1.081200 0.00 93.00 0.00 10,148.161.000000

Base 1.081200 0.00 93.00 0.00 10,148.16

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

11,700.000 NHHZ Local 0.850400 0.00 175.50 0.00 10,125.181.000000

Base 0.850400 0.00 175.50 0.00 10,125.18

91688R108 Total

268.50 0.000.0021,000.000 Local 20,273.34

Base 0.00 268.50 0.00 20,273.34

COMMON STOCK91688T104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COURANERZ ENERGY CORP

5,800.000 NHIH Local 2.082400 0.00 58.00 0.00 12,135.921.000000

Base 2.082400 0.00 58.00 0.00 12,135.92

COMMON STOCK916896103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COURANIUM ENERGY CORP

6,700.000 NHIH Local 3.051400 0.00 67.00 0.00 20,511.381.000000

Base 3.051400 0.00 67.00 0.00 20,511.38

COMMON STOCK916901507 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COURANIUM RESOURCES INC

8,400.000 NHIH Local 0.955900 0.00 84.00 0.00 8,113.561.000000

Base 0.955900 0.00 84.00 0.00 8,113.56
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LP916QWE902 28 Dec 2011 28 Dec 2011 USD/BOSCAPITAL CALLRIVERSIDE CAPITAL APPRECIATION

286,771.000 NHEL Local 1.000000 0.00 0.00 0.00 286,771.001.000000

Base 1.000000 0.00 0.00 0.00 286,771.00

COMMON STOCK917047102 05 Oct 2011 11 Oct 2011 USD/DTC 0.05BNY CONVERGEXURBAN OUTFITTERS INC

3,315.000 NHIB Local 23.354500 0.00 165.75 0.00 77,585.921.000000

Base 23.354500 0.00 165.75 0.00 77,585.92

25 Oct 2011 28 Oct 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

6,221.000 NHIB Local 26.392900 0.00 248.84 0.00 164,439.071.000000

Base 26.392900 0.00 248.84 0.00 164,439.07

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 26.830000 0.00 0.00 0.00 29,513.001.000000

Base 26.830000 0.00 0.00 0.00 29,513.00

917047102 Total

414.59 0.000.0010,636.000 Local 271,537.99

Base 0.00 414.59 0.00 271,537.99

COMMON STOCK USD.01917277204 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UROPLASTY INC

1,900.000 NHIH Local 4.538700 0.00 19.00 0.00 8,642.531.000000

Base 4.538700 0.00 19.00 0.00 8,642.53

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,000.000 NHHZ Local 4.969000 0.00 30.00 0.00 9,968.001.000000

Base 4.969000 0.00 30.00 0.00 9,968.00

917277204 Total

49.00 0.000.003,900.000 Local 18,610.53

Base 0.00 49.00 0.00 18,610.53
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REIT USD.01917286205 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.URSTADT BIDDLE   CLASS A

1,660.000 NHIH Local 16.918301 0.00 16.60 0.00 28,100.981.000000

Base 16.918301 0.00 16.60 0.00 28,100.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 16.865000 0.00 1.00 0.00 1,687.501.000000

Base 16.865000 0.00 1.00 0.00 1,687.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

340.000 NHIH Local 16.973500 0.00 3.40 0.00 5,774.391.000000

Base 16.973500 0.00 3.40 0.00 5,774.39

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 15.716800 0.00 22.00 0.00 69,175.921.000000

Base 15.716800 0.00 22.00 0.00 69,175.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHZ Local 16.560000 0.00 0.00 0.00 72,864.001.000000

Base 16.560000 0.00 0.00 0.00 72,864.00

917286205 Total

43.00 0.000.0010,900.000 Local 177,602.79

Base 0.00 43.00 0.00 177,602.79

COMMON STOCK USD.0191732J102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.US ECOLOGY INC

500.000 NHIH Local 17.723000 0.00 5.00 0.00 8,866.501.000000

Base 17.723000 0.00 5.00 0.00 8,866.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 17.717300 0.00 11.00 0.00 19,500.031.000000

Base 17.717300 0.00 11.00 0.00 19,500.03
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 15.379500 0.00 1.50 0.00 4,615.351.000000

Base 15.379500 0.00 1.50 0.00 4,615.35

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHZ Local 16.450000 0.00 0.00 0.00 4,935.001.000000

Base 16.450000 0.00 0.00 0.00 4,935.00

91732J102 Total

17.50 0.000.002,200.000 Local 37,916.88

Base 0.00 17.50 0.00 37,916.88

COMMON STOCK918194101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVCA ANTECH INC

1,500.000 NHDG Local 15.980000 0.00 0.00 0.00 23,970.001.000000

Base 15.980000 0.00 0.00 0.00 23,970.00

COMMON STOCK NPV918204108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVF CORP

1,636.000 NHDG Local 121.520000 0.00 0.00 0.00 198,806.721.000000

Base 121.520000 0.00 0.00 0.00 198,806.72

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

749.000 NHIH Local 135.740000 0.00 0.00 0.00 101,669.261.000000

Base 135.740000 0.00 0.00 0.00 101,669.26

918204108 Total

0.00 0.000.002,385.000 Local 300,475.98

Base 0.00 0.00 0.00 300,475.98

COMMON STOCK USD.05918284100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VSE CORP

400.000 NHIH Local 25.042500 0.00 4.00 0.00 10,021.001.000000

Base 25.042500 0.00 4.00 0.00 10,021.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 26.450500 0.00 4.00 0.00 21,164.401.000000

Base 26.450500 0.00 4.00 0.00 21,164.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 28.000000 0.00 0.00 0.00 22,400.001.000000

Base 28.000000 0.00 0.00 0.00 22,400.00

918284100 Total

8.00 0.000.002,000.000 Local 53,585.40

Base 0.00 8.00 0.00 53,585.40

COMMON STOCK USD.0191829F104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VOXX INTERNATIONAL CORP

700.000 NHIH Local 7.029300 0.00 7.00 0.00 4,927.511.000000

Base 7.029300 0.00 7.00 0.00 4,927.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 7.021700 0.00 9.00 0.00 6,328.531.000000

Base 7.021700 0.00 9.00 0.00 6,328.53

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 6.000000 0.00 0.00 0.00 23,400.001.000000

Base 6.000000 0.00 0.00 0.00 23,400.00

91829F104 Total

16.00 0.000.005,500.000 Local 34,656.04

Base 0.00 16.00 0.00 34,656.04

COMMON STOCK USD.191851C201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VAALCO ENERGY INC

3,300.000 NHIH Local 6.337900 0.00 33.00 0.00 20,948.071.000000

Base 6.337900 0.00 33.00 0.00 20,948.07
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 6.339600 0.00 13.00 0.00 8,254.481.000000

Base 6.339600 0.00 13.00 0.00 8,254.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,300.000 NHDG Local 4.805100 0.00 51.50 0.00 49,544.031.000000

Base 4.805100 0.00 51.50 0.00 49,544.03

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHZ Local 5.750000 0.00 0.00 0.00 59,225.001.000000

Base 5.750000 0.00 0.00 0.00 59,225.00

91851C201 Total

97.50 0.000.0025,200.000 Local 137,971.58

Base 0.00 97.50 0.00 137,971.58

COMMON STOCK USD.0191879Q109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VAIL RESORTS INC

529.000 NHIH Local 43.859300 0.00 5.29 0.00 23,206.861.000000

Base 43.859300 0.00 5.29 0.00 23,206.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,671.000 NHIH Local 44.113298 0.00 26.71 0.00 117,853.331.000000

Base 44.113298 0.00 26.71 0.00 117,853.33

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 37.719400 0.00 8.50 0.00 64,131.481.000000

Base 37.719400 0.00 8.50 0.00 64,131.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHZ Local 40.630000 0.00 0.00 0.00 69,071.001.000000

Base 40.630000 0.00 0.00 0.00 69,071.00
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24 Oct 2011 27 Oct 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,290.000 NHHO Local 45.104200 0.00 51.60 0.00 58,236.021.000000

Base 45.104200 0.00 51.60 0.00 58,236.02

02 Nov 2011 07 Nov 2011 USD/DTC 0.04BARCLAYS CAPITAL LE

1,200.000 NHHO Local 44.116000 0.00 48.00 0.00 52,987.201.000000

Base 44.116000 0.00 48.00 0.00 52,987.20

10 Nov 2011 16 Nov 2011 USD/DTC 0.02INSTINET

950.000 NHHO Local 42.693500 0.00 19.00 0.00 40,577.831.000000

Base 42.693500 0.00 19.00 0.00 40,577.83

20 Dec 2011 23 Dec 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

2,100.000 NHHO Local 44.035800 0.00 84.00 0.00 92,559.181.000000

Base 44.035800 0.00 84.00 0.00 92,559.18

91879Q109 Total

243.10 0.000.0012,140.000 Local 518,622.90

Base 0.00 243.10 0.00 518,622.90

COMMON STOCK USD.01918866104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VALASSIS COMMUNICATIONS INC

4,300.000 NHIH Local 20.505000 0.00 43.00 0.00 88,214.501.000000

Base 20.505000 0.00 43.00 0.00 88,214.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 20.300000 0.00 1.00 0.00 2,031.001.000000

Base 20.300000 0.00 1.00 0.00 2,031.00

918866104 Total

44.00 0.000.004,400.000 Local 90,245.50

Base 0.00 44.00 0.00 90,245.50
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COMMON STOCK918914102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VALENCE TECHNOLOGY INC

6,600.000 NHIH Local 0.884500 0.00 66.00 0.00 5,903.701.000000

Base 0.884500 0.00 66.00 0.00 5,903.70

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

9,200.000 NHHZ Local 0.747600 0.00 138.00 0.00 7,015.921.000000

Base 0.747600 0.00 138.00 0.00 7,015.92

918914102 Total

204.00 0.000.0015,800.000 Local 12,919.62

Base 0.00 204.00 0.00 12,919.62

COMMON STOCK USD.0191913Y100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVALERO ENERGY CORP

10,200.000 NHDG Local 17.780000 0.00 0.00 0.00 181,356.001.000000

Base 17.780000 0.00 0.00 0.00 181,356.00

07 Nov 2011 10 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

29,762.000 NHEZ Local 25.878000 0.00 892.86 0.00 771,073.901.000000

Base 25.878000 0.00 892.86 0.00 771,073.90

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHIH Local 24.430000 0.00 0.00 0.00 119,707.001.000000

Base 24.430000 0.00 0.00 0.00 119,707.00

91913Y100 Total

892.86 0.000.0044,862.000 Local 1,072,136.90

Base 0.00 892.86 0.00 1,072,136.90

COMMON STOCK NPV919794107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVALLEY NATIONAL BANCORP

3,600.000 NHDG Local 10.590000 0.00 0.00 0.00 38,124.001.000000

Base 10.590000 0.00 0.00 0.00 38,124.00
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COMMON STOCK USD1.920253101 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.VALMONT INDUSTRIES

200.000 NHEU Local 85.125600 0.00 3.00 0.00 17,028.121.000000

Base 85.125600 0.00 3.00 0.00 17,028.12

COMMON STOCK USD.5920355104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVALSPAR CORP

1,500.000 NHDG Local 31.210000 0.00 0.00 0.00 46,815.001.000000

Base 31.210000 0.00 0.00 0.00 46,815.00

COMMON STOCK USD.1920437100 24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSVALUE LINE INC

800.000 NHHZ Local 13.000000 0.00 12.00 0.00 10,412.001.000000

Base 13.000000 0.00 12.00 0.00 10,412.00

COMMON STOCK92046N102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VALUECLICK INC

5,800.000 NHIH Local 15.684000 0.00 58.00 0.00 91,025.201.000000

Base 15.684000 0.00 58.00 0.00 91,025.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 15.628300 0.00 12.00 0.00 18,765.961.000000

Base 15.628300 0.00 12.00 0.00 18,765.96

92046N102 Total

70.00 0.000.007,000.000 Local 109,791.16

Base 0.00 70.00 0.00 109,791.16

COMMON STOCK USD.0192047K107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COVALUEVISION MEDIA INC A

3,700.000 NHIH Local 1.722700 0.00 37.00 0.00 6,410.991.000000

Base 1.722700 0.00 37.00 0.00 6,410.99

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,100.000 NHHZ Local 3.260000 0.00 46.50 0.00 10,152.501.000000

Base 3.260000 0.00 46.50 0.00 10,152.50
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92047K107 Total

83.50 0.000.006,800.000 Local 16,563.49

Base 0.00 83.50 0.00 16,563.49

COMMON STOCK921659108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VANDA PHARMACEUTICALS INC

1,900.000 NHIH Local 5.352800 0.00 19.00 0.00 10,189.321.000000

Base 5.352800 0.00 19.00 0.00 10,189.32

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 5.330000 0.00 6.00 0.00 3,204.001.000000

Base 5.330000 0.00 6.00 0.00 3,204.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 5.108200 0.00 5.50 0.00 5,624.521.000000

Base 5.108200 0.00 5.50 0.00 5,624.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHZ Local 5.380000 0.00 0.00 0.00 5,918.001.000000

Base 5.380000 0.00 0.00 0.00 5,918.00

921659108 Total

30.50 0.000.004,700.000 Local 24,935.84

Base 0.00 30.50 0.00 24,935.84

COMMON STOCK922036207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VANGUARD HEALTH SYSTEMS INC

600.000 NHIH Local 9.555000 0.00 6.00 0.00 5,739.001.000000

Base 9.555000 0.00 6.00 0.00 5,739.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 9.876500 0.00 21.00 0.00 20,761.651.000000

Base 9.876500 0.00 21.00 0.00 20,761.65
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 9.367000 0.00 22.50 0.00 42,174.001.000000

Base 9.367000 0.00 22.50 0.00 42,174.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHZ Local 9.110000 0.00 0.00 0.00 40,995.001.000000

Base 9.110000 0.00 0.00 0.00 40,995.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,700.000 NHHZ Local 10.440600 0.00 40.50 0.00 28,230.121.000000

Base 10.440600 0.00 40.50 0.00 28,230.12

27 Oct 2011 01 Nov 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

17,280.000 NHDY Local 10.237600 0.00 345.60 0.00 177,251.331.000000

Base 10.237600 0.00 345.60 0.00 177,251.33

01 Nov 2011 04 Nov 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

10,280.000 NHDY Local 9.199200 0.00 205.60 0.00 94,773.381.000000

Base 9.199200 0.00 205.60 0.00 94,773.38

03 Nov 2011 08 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

551.000 NHDY Local 8.800000 0.00 16.53 0.00 4,865.331.000000

Base 8.800000 0.00 16.53 0.00 4,865.33

04 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

71,131.000 NHDY Local 8.827600 0.00 2,133.93 0.00 630,049.951.000000

Base 8.827600 0.00 2,133.93 0.00 630,049.95

04 Nov 2011 CANCEL USD/DTC 0.03CANTOR FITZGERALD + CO.

-71,131.000 NHDY Local 8.827600 0.00 -2,133.93 0.00 -630,049.951.000000

Base 8.827600 0.00 -2,133.93 0.00 -630,049.95

04 Nov 2011 09 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

71,031.000 NHDY Local 8.827600 0.00 2,130.93 0.00 629,164.191.000000

Base 8.827600 0.00 2,130.93 0.00 629,164.19
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10 Nov 2011 16 Nov 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

2,698.000 NHDY Local 8.713300 0.00 53.96 0.00 23,562.441.000000

Base 8.713300 0.00 53.96 0.00 23,562.44

15 Nov 2011 18 Nov 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

9,290.000 NHDY Local 8.923600 0.00 185.80 0.00 83,086.041.000000

Base 8.923600 0.00 185.80 0.00 83,086.04

14 Dec 2011 19 Dec 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

7,400.000 NHDY Local 8.747300 0.00 222.00 0.00 64,952.021.000000

Base 8.747300 0.00 222.00 0.00 64,952.02

15 Dec 2011 20 Dec 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

13,720.000 NHDY Local 8.800000 0.00 411.60 0.00 121,147.601.000000

Base 8.800000 0.00 411.60 0.00 121,147.60

922036207 Total

3,662.02 0.000.00146,650.000 Local 1,336,702.10

Base 0.00 3,662.02 0.00 1,336,702.10

COMMON STOCK USD1.92220P105 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVARIAN MEDICAL SYSTEMS INC

1,000.000 NHIH Local 57.050000 0.00 0.00 0.00 57,050.001.000000

Base 57.050000 0.00 0.00 0.00 57,050.00

COMMON STOCK92230Y104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VASCO DATA SECURITY INTL

300.000 NHIH Local 8.281700 0.00 3.00 0.00 2,487.511.000000

Base 8.281700 0.00 3.00 0.00 2,487.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 8.321000 0.00 21.00 0.00 17,495.101.000000

Base 8.321000 0.00 21.00 0.00 17,495.10
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92230Y104 Total

24.00 0.000.002,400.000 Local 19,982.61

Base 0.00 24.00 0.00 19,982.61

COMMON STOCK USD.0192231M109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VASCULAR SOLUTIONS INC

700.000 NHIH Local 11.057100 0.00 7.00 0.00 7,746.971.000000

Base 11.057100 0.00 7.00 0.00 7,746.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 11.050000 0.00 8.00 0.00 8,848.001.000000

Base 11.050000 0.00 8.00 0.00 8,848.00

92231M109 Total

15.00 0.000.001,500.000 Local 16,594.97

Base 0.00 15.00 0.00 16,594.97

COMMON STOCK NPV92240G101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVECTREN CORPORATION

1,600.000 NHDG Local 27.080000 0.00 0.00 0.00 43,328.001.000000

Base 27.080000 0.00 0.00 0.00 43,328.00

COMMON STOCK USD.192240M108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VECTOR GROUP LTD

2,900.000 NHIH Local 17.428400 0.00 29.00 0.00 50,571.361.000000

Base 17.428400 0.00 29.00 0.00 50,571.36

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 17.404000 0.00 14.00 0.00 24,379.601.000000

Base 17.404000 0.00 14.00 0.00 24,379.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 16.957600 0.00 17.50 0.00 59,369.101.000000

Base 16.957600 0.00 17.50 0.00 59,369.10
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 17.870000 0.00 0.00 0.00 62,545.001.000000

Base 17.870000 0.00 0.00 0.00 62,545.00

92240M108 Total

60.50 0.000.0011,300.000 Local 196,865.06

Base 0.00 60.50 0.00 196,865.06

COMMON STOCK USD.01922417100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCVEECO INSTRUMENTS INC

900.000 NHIH Local 25.970000 0.00 9.00 0.00 23,382.001.000000

Base 25.970000 0.00 9.00 0.00 23,382.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,700.000 NHIH Local 26.059000 0.00 27.00 0.00 70,386.301.000000

Base 26.059000 0.00 27.00 0.00 70,386.30

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 24.955400 0.00 14.00 0.00 69,889.121.000000

Base 24.955400 0.00 14.00 0.00 69,889.12

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 27.420000 0.00 0.00 0.00 76,776.001.000000

Base 27.420000 0.00 0.00 0.00 76,776.00

922417100 Total

50.00 0.000.009,200.000 Local 240,433.42

Base 0.00 50.00 0.00 240,433.42

COMMON STOCK USD.0192275P307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCVENOCO INC

2,700.000 NHIH Local 8.985000 0.00 27.00 0.00 24,286.501.000000

Base 8.985000 0.00 27.00 0.00 24,286.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 7.285700 0.00 26.00 0.00 37,911.641.000000

Base 7.285700 0.00 26.00 0.00 37,911.64

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 7.980000 0.00 0.00 0.00 41,496.001.000000

Base 7.980000 0.00 0.00 0.00 41,496.00

92275P307 Total

53.00 0.000.0013,100.000 Local 103,694.14

Base 0.00 53.00 0.00 103,694.14

REIT USD.2592276F100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVENTAS INC

1,800.000 NHDG Local 49.400000 0.00 0.00 0.00 88,920.001.000000

Base 49.400000 0.00 0.00 0.00 88,920.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHIH Local 52.750000 0.00 0.00 0.00 131,875.001.000000

Base 52.750000 0.00 0.00 0.00 131,875.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHEU Local 52.555000 0.00 3.00 0.00 10,514.001.000000

Base 52.555000 0.00 3.00 0.00 10,514.00

92276F100 Total

3.00 0.000.004,500.000 Local 231,309.00

Base 0.00 3.00 0.00 231,309.00

COMMON STOCK92335C106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VERA BRADLEY INC

1,300.000 NHIH Local 41.898800 0.00 13.00 0.00 54,481.441.000000

Base 41.898800 0.00 13.00 0.00 54,481.44
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 41.730000 0.00 5.00 0.00 20,870.001.000000

Base 41.730000 0.00 5.00 0.00 20,870.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

950.000 NHHO Local 30.071700 0.00 19.00 0.00 28,587.121.000000

Base 30.071700 0.00 19.00 0.00 28,587.12

28 Dec 2011 OPEN USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

2,020.000 NHHO Local 31.773700 0.00 40.40 0.00 64,223.271.000000

Base 31.773700 0.00 40.40 0.00 64,223.27

29 Dec 2011 OPEN USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

460.000 NHHO Local 31.989700 0.00 9.20 0.00 14,724.461.000000

Base 31.989700 0.00 9.20 0.00 14,724.46

92335C106 Total

86.60 0.000.005,230.000 Local 182,886.29

Base 0.00 86.60 0.00 182,886.29

COMMON STOCK92343E102 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVERISIGN INC

1,500.000 NHIH Local 33.110000 0.00 0.00 0.00 49,665.001.000000

Base 33.110000 0.00 0.00 0.00 49,665.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,600.000 NHDZ Local 33.544600 0.00 52.00 0.00 87,267.961.000000

Base 33.544600 0.00 52.00 0.00 87,267.96

92343E102 Total

52.00 0.000.004,100.000 Local 136,932.96

Base 0.00 52.00 0.00 136,932.96
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COMMON STOCK USD.192343V104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVERIZON COMMUNICATIONS INC

41,200.000 NHDG Local 36.800000 0.00 0.00 0.00 1,516,160.001.000000

Base 36.800000 0.00 0.00 0.00 1,516,160.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHHY Local 36.976700 0.00 13.50 0.00 33,292.531.000000

Base 36.976700 0.00 13.50 0.00 33,292.53

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,500.000 NHIH Local 37.000000 0.00 0.00 0.00 906,500.001.000000

Base 37.000000 0.00 0.00 0.00 906,500.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 38.626300 0.00 6.00 0.00 15,456.521.000000

Base 38.626300 0.00 6.00 0.00 15,456.52

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHHY Local 38.620000 0.00 10.50 0.00 27,044.501.000000

Base 38.620000 0.00 10.50 0.00 27,044.50

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,000.000 NHDM Local 38.914500 0.00 30.00 0.00 77,859.001.000000

Base 38.914500 0.00 30.00 0.00 77,859.00

92343V104 Total

60.00 0.000.0069,700.000 Local 2,576,312.55

Base 0.00 60.00 0.00 2,576,312.55

COMMON STOCK92343X100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCVERINT SYSTEMS INC

100.000 NHIH Local 28.740000 0.00 1.00 0.00 2,875.001.000000

Base 28.740000 0.00 1.00 0.00 2,875.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 28.787700 0.00 18.00 0.00 51,835.861.000000

Base 28.787700 0.00 18.00 0.00 51,835.86

92343X100 Total

19.00 0.000.001,900.000 Local 54,710.86

Base 0.00 19.00 0.00 54,710.86

COMMON STOCK92345Y106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVERISK ANALYTICS INC CLASS A

500.000 NHDG Local 34.770000 0.00 0.00 0.00 17,385.001.000000

Base 34.770000 0.00 0.00 0.00 17,385.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 39.117900 0.00 3.00 0.00 7,826.581.000000

Base 39.117900 0.00 3.00 0.00 7,826.58

92345Y106 Total

3.00 0.000.00700.000 Local 25,211.58

Base 0.00 3.00 0.00 25,211.58

COMMON STOCK USD.0192531L108 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)VERSO PAPER CORP

3,300.000 NHDG Local 1.547000 0.00 16.50 0.00 5,121.601.000000

Base 1.547000 0.00 16.50 0.00 5,121.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 1.700000 0.00 0.00 0.00 5,610.001.000000

Base 1.700000 0.00 0.00 0.00 5,610.00

92531L108 Total

16.50 0.000.006,600.000 Local 10,731.60

Base 0.00 16.50 0.00 10,731.60
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COMMON STOCK USD.0192532F100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVERTEX PHARMACEUTICALS INC

400.000 NHDG Local 44.540000 0.00 0.00 0.00 17,816.001.000000

Base 44.540000 0.00 0.00 0.00 17,816.00

COMMON STOCK USD1.592552R406 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VIAD CORP

600.000 NHIH Local 20.105000 0.00 6.00 0.00 12,069.001.000000

Base 20.105000 0.00 6.00 0.00 12,069.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,200.000 NHIH Local 20.340800 0.00 12.00 0.00 24,420.961.000000

Base 20.340800 0.00 12.00 0.00 24,420.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 17.036700 0.00 19.50 0.00 66,462.631.000000

Base 17.036700 0.00 19.50 0.00 66,462.63

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHZ Local 18.640000 0.00 0.00 0.00 72,696.001.000000

Base 18.640000 0.00 0.00 0.00 72,696.00

92552R406 Total

37.50 0.000.009,600.000 Local 175,648.59

Base 0.00 37.50 0.00 175,648.59

COMMON STOCK92552V100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VIASAT INC

700.000 NHIH Local 46.822900 0.00 7.00 0.00 32,783.031.000000

Base 46.822900 0.00 7.00 0.00 32,783.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 46.775000 0.00 2.00 0.00 9,357.001.000000

Base 46.775000 0.00 2.00 0.00 9,357.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 47.033300 0.00 23.00 0.00 108,199.591.000000

Base 47.033300 0.00 23.00 0.00 108,199.59

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDG Local 32.674200 0.00 25.00 0.00 163,396.001.000000

Base 32.674200 0.00 25.00 0.00 163,396.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHZ Local 36.220000 0.00 0.00 0.00 181,100.001.000000

Base 36.220000 0.00 0.00 0.00 181,100.00

20 Oct 2011 25 Oct 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,000.000 NHHO Local 39.566900 0.00 80.00 0.00 79,213.801.000000

Base 39.566900 0.00 80.00 0.00 79,213.80

24 Oct 2011 27 Oct 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

730.000 NHHO Local 41.583400 0.00 29.20 0.00 30,385.081.000000

Base 41.583400 0.00 29.20 0.00 30,385.08

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 46.690000 0.00 3.00 0.00 9,341.001.000000

Base 46.690000 0.00 3.00 0.00 9,341.00

92552V100 Total

169.20 0.000.0016,130.000 Local 613,775.50

Base 0.00 169.20 0.00 613,775.50

COMMON STOCK USD.0192553H803 28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.VIASYSTEMS GROUP INC

300.000 NHIH Local 16.683300 0.00 4.05 0.00 5,009.041.000000

Base 16.683300 0.00 4.05 0.00 5,009.04
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 16.796500 0.00 3.00 0.00 10,080.901.000000

Base 16.796500 0.00 3.00 0.00 10,080.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHZ Local 17.980000 0.00 0.00 0.00 10,788.001.000000

Base 17.980000 0.00 0.00 0.00 10,788.00

92553H803 Total

7.05 0.000.001,500.000 Local 25,877.94

Base 0.00 7.05 0.00 25,877.94

COMMON STOCK92553P201 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIACOM INC CLASS B

5,000.000 NHIH Local 45.050000 0.00 0.00 0.00 225,250.001.000000

Base 45.050000 0.00 0.00 0.00 225,250.00

COMMON STOCK USD.01925602104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VICAL INC

3,900.000 NHIH Local 3.585400 0.00 39.00 0.00 14,022.061.000000

Base 3.585400 0.00 39.00 0.00 14,022.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,500.000 NHIH Local 3.572000 0.00 25.00 0.00 8,955.001.000000

Base 3.572000 0.00 25.00 0.00 8,955.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 2.379100 0.00 11.50 0.00 5,483.431.000000

Base 2.379100 0.00 11.50 0.00 5,483.43

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 2.650000 0.00 0.00 0.00 6,095.001.000000

Base 2.650000 0.00 0.00 0.00 6,095.00
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925602104 Total

75.50 0.000.0011,000.000 Local 34,555.49

Base 0.00 75.50 0.00 34,555.49

COMMON STOCK USD.01925815102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COVICOR CORP

1,800.000 NHIH Local 8.719300 0.00 18.00 0.00 15,712.741.000000

Base 8.719300 0.00 18.00 0.00 15,712.74

COMMON STOCK USD.0192672A101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VIEWPOINT FINANCIAL GROUP

146.000 NHIH Local 12.682900 0.00 1.46 0.00 1,853.161.000000

Base 12.682900 0.00 1.46 0.00 1,853.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,954.000 NHIH Local 12.733700 0.00 29.54 0.00 37,644.891.000000

Base 12.733700 0.00 29.54 0.00 37,644.89

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,800.000 NHDG Local 11.675700 0.00 39.00 0.00 91,109.461.000000

Base 11.675700 0.00 39.00 0.00 91,109.46

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHZ Local 12.410000 0.00 0.00 0.00 96,798.001.000000

Base 12.410000 0.00 0.00 0.00 96,798.00

92672A101 Total

70.00 0.000.0018,700.000 Local 227,405.51

Base 0.00 70.00 0.00 227,405.51

COMMON STOCK NPV927107409 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VILLAGE SUPER MARKET CLASS A

600.000 NHIH Local 29.961700 0.00 6.00 0.00 17,983.021.000000

Base 29.961700 0.00 6.00 0.00 17,983.02
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 23.770000 0.00 6.50 0.00 30,907.501.000000

Base 23.770000 0.00 6.50 0.00 30,907.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHZ Local 24.440000 0.00 0.00 0.00 31,772.001.000000

Base 24.440000 0.00 0.00 0.00 31,772.00

927107409 Total

12.50 0.000.003,200.000 Local 80,662.52

Base 0.00 12.50 0.00 80,662.52

ADR NPV927191106 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCVINA CONCHA Y TORO SA SP ADR

438.000 NHIL Local 37.359200 0.00 5.91 0.00 16,369.241.000000

Base 37.359200 0.00 5.91 0.00 16,369.24

23 Nov 2011 29 Nov 2011 USD/DTC 0.01UBS SECURITIES LLC

2,500.000 NHIL Local 37.031700 0.00 33.75 0.00 92,613.001.000000

Base 37.031700 0.00 33.75 0.00 92,613.00

927191106 Total

39.66 0.000.002,938.000 Local 108,982.24

Base 0.00 39.66 0.00 108,982.24

COMMON STOCK USD1.92778Q109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VIRGINIA COMMERCE BANCORP

2,100.000 NHIH Local 6.365500 0.00 21.00 0.00 13,388.551.000000

Base 6.365500 0.00 21.00 0.00 13,388.55

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 5.839600 0.00 26.00 0.00 30,391.921.000000

Base 5.839600 0.00 26.00 0.00 30,391.92
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHZ Local 5.930000 0.00 0.00 0.00 30,836.001.000000

Base 5.930000 0.00 0.00 0.00 30,836.00

92778Q109 Total

47.00 0.000.0012,500.000 Local 74,616.47

Base 0.00 47.00 0.00 74,616.47

COMMON STOCK NPV927926303 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VISTA GOLD CORP

6,100.000 NHIH Local 3.728100 0.00 61.00 0.00 22,802.411.000000

Base 3.728100 0.00 61.00 0.00 22,802.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 3.751700 0.00 3.00 0.00 1,128.511.000000

Base 3.751700 0.00 3.00 0.00 1,128.51

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,800.000 NHDG Local 3.144600 0.00 69.00 0.00 43,464.481.000000

Base 3.144600 0.00 69.00 0.00 43,464.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,800.000 NHHZ Local 3.560000 0.00 0.00 0.00 49,128.001.000000

Base 3.560000 0.00 0.00 0.00 49,128.00

927926303 Total

133.00 0.000.0034,000.000 Local 116,523.40

Base 0.00 133.00 0.00 116,523.40

COMMON STOCK92823T108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COVIRNETX HOLDING CORP

3,600.000 NHIH Local 22.873600 0.00 36.00 0.00 82,380.961.000000

Base 22.873600 0.00 36.00 0.00 82,380.96
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COMMON STOCK928241108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VIROPHARMA INC

3,100.000 NHIH Local 22.026900 0.00 31.00 0.00 68,314.391.000000

Base 22.026900 0.00 31.00 0.00 68,314.39

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,200.000 NHIH Local 21.970200 0.00 32.00 0.00 70,336.641.000000

Base 21.970200 0.00 32.00 0.00 70,336.64

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,000.000 NHDG Local 17.653800 0.00 80.00 0.00 282,540.801.000000

Base 17.653800 0.00 80.00 0.00 282,540.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,000.000 NHHZ Local 19.240000 0.00 0.00 0.00 307,840.001.000000

Base 19.240000 0.00 0.00 0.00 307,840.00

928241108 Total

143.00 0.000.0038,300.000 Local 729,031.83

Base 0.00 143.00 0.00 729,031.83

COMMON STOCK92826C839 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVISA INC CLASS A SHARES

6,700.000 NHDG Local 85.720000 0.00 0.00 0.00 574,324.001.000000

Base 85.720000 0.00 0.00 0.00 574,324.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHY Local 91.990000 0.00 1.50 0.00 9,200.501.000000

Base 91.990000 0.00 1.50 0.00 9,200.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHIH Local 93.820000 0.00 0.00 0.00 412,808.001.000000

Base 93.820000 0.00 0.00 0.00 412,808.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHEU Local 98.620000 0.00 1.50 0.00 9,863.501.000000

Base 98.620000 0.00 1.50 0.00 9,863.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 98.605000 0.00 3.00 0.00 19,724.001.000000

Base 98.605000 0.00 3.00 0.00 19,724.00

92826C839 Total

6.00 0.000.0011,500.000 Local 1,025,920.00

Base 0.00 6.00 0.00 1,025,920.00

COMMON STOCK USD.0192827P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCVIRTUSA CORP

300.000 NHIH Local 14.995000 0.00 3.00 0.00 4,501.501.000000

Base 14.995000 0.00 3.00 0.00 4,501.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,100.000 NHIH Local 15.032100 0.00 11.00 0.00 16,546.311.000000

Base 15.032100 0.00 11.00 0.00 16,546.31

92827P102 Total

14.00 0.000.001,400.000 Local 21,047.81

Base 0.00 14.00 0.00 21,047.81

COMMON STOCK USD.0192828Q109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VIRTUS INVESTMENT PARTNERS

500.000 NHIH Local 71.554000 0.00 5.00 0.00 35,782.001.000000

Base 71.554000 0.00 5.00 0.00 35,782.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

100.000 NHDG Local 52.510000 0.00 0.50 0.00 5,251.501.000000

Base 52.510000 0.00 0.50 0.00 5,251.50
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

100.000 NHHZ Local 58.000000 0.00 0.00 0.00 5,800.001.000000

Base 58.000000 0.00 0.00 0.00 5,800.00

92828Q109 Total

5.50 0.000.00700.000 Local 46,833.50

Base 0.00 5.50 0.00 46,833.50

COMMON STOCK USD.1928298108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVISHAY INTERTECHNOLOGY INC

3,900.000 NHDG Local 8.360000 0.00 0.00 0.00 32,604.001.000000

Base 8.360000 0.00 0.00 0.00 32,604.00

COMMON STOCK92835K103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VISHAY PRECISION GROUP

1,100.000 NHIH Local 15.228100 0.00 11.00 0.00 16,761.911.000000

Base 15.228100 0.00 11.00 0.00 16,761.91

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 13.576300 0.00 13.50 0.00 36,669.511.000000

Base 13.576300 0.00 13.50 0.00 36,669.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHZ Local 13.800000 0.00 0.00 0.00 37,260.001.000000

Base 13.800000 0.00 0.00 0.00 37,260.00

92835K103 Total

24.50 0.000.006,500.000 Local 90,691.42

Base 0.00 24.50 0.00 90,691.42

COMMON STOCK92839U206 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVISTEON CORP

900.000 NHDG Local 43.000000 0.00 0.00 0.00 38,700.001.000000

Base 43.000000 0.00 0.00 0.00 38,700.00
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COMMON STOCK USD.0192849E101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VITAMIN SHOPPE INC

400.000 NHIH Local 38.976300 0.00 4.00 0.00 15,594.521.000000

Base 38.976300 0.00 4.00 0.00 15,594.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 38.170000 0.00 2.00 0.00 7,636.001.000000

Base 38.170000 0.00 2.00 0.00 7,636.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 38.773500 0.00 16.00 0.00 62,053.601.000000

Base 38.773500 0.00 16.00 0.00 62,053.60

92849E101 Total

22.00 0.000.002,200.000 Local 85,284.12

Base 0.00 22.00 0.00 85,284.12

COMMON STOCK928551100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VIVUS INC

7,500.000 NHIH Local 10.202900 0.00 75.00 0.00 76,596.751.000000

Base 10.202900 0.00 75.00 0.00 76,596.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 10.197500 0.00 4.00 0.00 4,083.001.000000

Base 10.197500 0.00 4.00 0.00 4,083.00

928551100 Total

79.00 0.000.007,900.000 Local 80,679.75

Base 0.00 79.00 0.00 80,679.75

COMMON STOCK USD.01928563402 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.VMWARE INC CLASS A

194.000 NHEU Local 98.630000 0.00 2.91 0.00 19,137.131.000000

Base 98.630000 0.00 2.91 0.00 19,137.13
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COMMON STOCK USD.0192858J108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VOCUS INC

300.000 NHIH Local 20.272500 0.00 3.00 0.00 6,084.751.000000

Base 20.272500 0.00 3.00 0.00 6,084.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 20.356100 0.00 13.00 0.00 26,475.931.000000

Base 20.356100 0.00 13.00 0.00 26,475.93

92858J108 Total

16.00 0.000.001,600.000 Local 32,560.68

Base 0.00 16.00 0.00 32,560.68

COMMON STOCK928645100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VOLCANO CORP

1,200.000 NHIH Local 23.379200 0.00 12.00 0.00 28,067.041.000000

Base 23.379200 0.00 12.00 0.00 28,067.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 23.403300 0.00 9.00 0.00 21,071.971.000000

Base 23.403300 0.00 9.00 0.00 21,071.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 23.560000 0.00 25.00 0.00 58,925.001.000000

Base 23.560000 0.00 25.00 0.00 58,925.00

928645100 Total

46.00 0.000.004,600.000 Local 108,064.01

Base 0.00 46.00 0.00 108,064.01

COMMON STOCK928708106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VOLTERRA SEMICONDUCTOR CORP

800.000 NHIH Local 24.867300 0.00 8.00 0.00 19,901.841.000000

Base 24.867300 0.00 8.00 0.00 19,901.84
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 24.976100 0.00 14.00 0.00 34,980.541.000000

Base 24.976100 0.00 14.00 0.00 34,980.54

928708106 Total

22.00 0.000.002,200.000 Local 54,882.38

Base 0.00 22.00 0.00 54,882.38

COMMON STOCK92886T201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VONAGE HOLDINGS CORP

300.000 NHIH Local 2.745000 0.00 3.00 0.00 826.501.000000

Base 2.745000 0.00 3.00 0.00 826.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,800.000 NHIH Local 2.725000 0.00 18.00 0.00 4,923.001.000000

Base 2.725000 0.00 18.00 0.00 4,923.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

10,300.000 NHIH Local 2.740900 0.00 103.00 0.00 28,334.271.000000

Base 2.740900 0.00 103.00 0.00 28,334.27

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

18,300.000 NHDG Local 2.528900 0.00 91.50 0.00 46,370.371.000000

Base 2.528900 0.00 91.50 0.00 46,370.37

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,300.000 NHHZ Local 2.760000 0.00 0.00 0.00 50,508.001.000000

Base 2.760000 0.00 0.00 0.00 50,508.00

92886T201 Total

215.50 0.000.0049,000.000 Local 130,962.14

Base 0.00 215.50 0.00 130,962.14
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REIT USD.04929042109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVORNADO REALTY TRUST

3,300.000 NHDG Local 74.620000 0.00 0.00 0.00 246,246.001.000000

Base 74.620000 0.00 0.00 0.00 246,246.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 79.800000 0.00 3.00 0.00 15,963.001.000000

Base 79.800000 0.00 3.00 0.00 15,963.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIH Local 77.800000 0.00 0.00 0.00 124,480.001.000000

Base 77.800000 0.00 0.00 0.00 124,480.00

929042109 Total

3.00 0.000.005,100.000 Local 386,689.00

Base 0.00 3.00 0.00 386,689.00

COMMON STOCK92911K100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VOYAGER OIL + GAS INC

100.000 NHIH Local 2.650000 0.00 1.00 0.00 266.001.000000

Base 2.650000 0.00 1.00 0.00 266.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

4,100.000 NHIH Local 2.671800 0.00 41.00 0.00 10,995.381.000000

Base 2.671800 0.00 41.00 0.00 10,995.38

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 1.854000 0.00 14.50 0.00 5,391.101.000000

Base 1.854000 0.00 14.50 0.00 5,391.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHZ Local 2.300000 0.00 0.00 0.00 6,670.001.000000

Base 2.300000 0.00 0.00 0.00 6,670.00
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92911K100 Total

56.50 0.000.0010,000.000 Local 23,322.48

Base 0.00 56.50 0.00 23,322.48

COMMON STOCK USD1.929160109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVULCAN MATERIALS CO

2,200.000 NHDG Local 27.560000 0.00 0.00 0.00 60,632.001.000000

Base 27.560000 0.00 0.00 0.00 60,632.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 30.560000 0.00 0.00 0.00 33,616.001.000000

Base 30.560000 0.00 0.00 0.00 33,616.00

929160109 Total

0.00 0.000.003,300.000 Local 94,248.00

Base 0.00 0.00 0.00 94,248.00

COMMON STOCK92922P106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COW+T OFFSHORE INC

3,100.000 NHIH Local 20.273700 0.00 31.00 0.00 62,879.471.000000

Base 20.273700 0.00 31.00 0.00 62,879.47

COMMON STOCK929236107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WD 40 CO

1,000.000 NHIH Local 41.758500 0.00 10.00 0.00 41,768.501.000000

Base 41.758500 0.00 10.00 0.00 41,768.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 41.775000 0.00 4.00 0.00 16,714.001.000000

Base 41.775000 0.00 4.00 0.00 16,714.00

929236107 Total

14.00 0.000.001,400.000 Local 58,482.50

Base 0.00 14.00 0.00 58,482.50
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COMMON STOCK NPV92924F106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWGL HOLDINGS INC

4,600.000 NHIH Local 42.175000 0.00 46.00 0.00 194,051.001.000000

Base 42.175000 0.00 46.00 0.00 194,051.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,500.000 NHDG Local 37.538300 0.00 57.50 0.00 431,747.951.000000

Base 37.538300 0.00 57.50 0.00 431,747.95

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,500.000 NHHZ Local 40.470000 0.00 0.00 0.00 465,405.001.000000

Base 40.470000 0.00 0.00 0.00 465,405.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHZ Local 41.875000 0.00 3.00 0.00 8,378.001.000000

Base 41.875000 0.00 3.00 0.00 8,378.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.02INSTINET

900.000 NHHO Local 42.370700 0.00 18.00 0.00 38,151.631.000000

Base 42.370700 0.00 18.00 0.00 38,151.63

92924F106 Total

124.50 0.000.0028,700.000 Local 1,137,733.58

Base 0.00 124.50 0.00 1,137,733.58

COMMON STOCK USD.0192926K103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WCA WASTE CORP

800.000 NHIH Local 4.069400 0.00 8.00 0.00 3,263.521.000000

Base 4.069400 0.00 8.00 0.00 3,263.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 4.112900 0.00 7.00 0.00 2,886.031.000000

Base 4.112900 0.00 7.00 0.00 2,886.03
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 3.484100 0.00 17.50 0.00 12,211.851.000000

Base 3.484100 0.00 17.50 0.00 12,211.85

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 3.950000 0.00 0.00 0.00 13,825.001.000000

Base 3.950000 0.00 0.00 0.00 13,825.00

92926K103 Total

32.50 0.000.008,500.000 Local 32,186.40

Base 0.00 32.50 0.00 32,186.40

COMMON STOCK USD.0192927K102 19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)WABCO HOLDINGS INC

700.000 NHEU Local 39.878000 0.00 10.50 0.00 27,925.101.000000

Base 39.878000 0.00 10.50 0.00 27,925.10

COMMON STOCK USD.5929297109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWMS INDUSTRIES INC

1,000.000 NHDG Local 17.590000 0.00 0.00 0.00 17,590.001.000000

Base 17.590000 0.00 0.00 0.00 17,590.00

COMMON STOCK USD.01929328102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WSFS FINANCIAL CORP

600.000 NHIH Local 38.856700 0.00 6.00 0.00 23,320.021.000000

Base 38.856700 0.00 6.00 0.00 23,320.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 30.405000 0.00 7.00 0.00 42,574.001.000000

Base 30.405000 0.00 7.00 0.00 42,574.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHZ Local 32.710000 0.00 0.00 0.00 45,794.001.000000

Base 32.710000 0.00 0.00 0.00 45,794.00
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929328102 Total

13.00 0.000.003,400.000 Local 111,688.02

Base 0.00 13.00 0.00 111,688.02

COMMON STOCK USD.01929566107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COWABASH NATIONAL CORP

6,100.000 NHIH Local 7.143400 0.00 61.00 0.00 43,635.741.000000

Base 7.143400 0.00 61.00 0.00 43,635.74

COMMON STOCK USD.01930059100 10 Oct 2011 13 Oct 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INCWADDELL + REED FINANCIAL A

1,450.000 NHHO Local 25.380300 0.00 58.00 0.00 36,859.441.000000

Base 25.380300 0.00 58.00 0.00 36,859.44

24 Oct 2011 27 Oct 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,390.000 NHHO Local 27.287600 0.00 41.70 0.00 37,971.461.000000

Base 27.287600 0.00 41.70 0.00 37,971.46

23 Nov 2011 29 Nov 2011 USD/DTC 0.02INSTINET

2,100.000 NHHO Local 24.505300 0.00 42.00 0.00 51,503.131.000000

Base 24.505300 0.00 42.00 0.00 51,503.13

930059100 Total

141.70 0.000.004,940.000 Local 126,334.03

Base 0.00 141.70 0.00 126,334.03

COMMON STOCK USD.1931142103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWAL MART STORES INC

7,900.000 NHDG Local 51.900000 0.00 0.00 0.00 410,010.001.000000

Base 51.900000 0.00 0.00 0.00 410,010.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 57.030000 0.00 3.00 0.00 11,409.001.000000

Base 57.030000 0.00 3.00 0.00 11,409.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,200.000 NHIH Local 58.890000 0.00 0.00 0.00 895,128.001.000000

Base 58.890000 0.00 0.00 0.00 895,128.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHEU Local 57.930000 0.00 10.50 0.00 40,561.501.000000

Base 57.930000 0.00 10.50 0.00 40,561.50

931142103 Total

13.50 0.000.0024,000.000 Local 1,357,108.50

Base 0.00 13.50 0.00 1,357,108.50

COMMON STOCK931422109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWALGREEN CO

900.000 NHDG Local 32.890000 0.00 0.00 0.00 29,601.001.000000

Base 32.890000 0.00 0.00 0.00 29,601.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHIH Local 32.430000 0.00 0.00 0.00 256,197.001.000000

Base 32.430000 0.00 0.00 0.00 256,197.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

15,100.000 NHDF Local 32.572300 0.00 113.25 0.00 491,954.981.000000

Base 32.572300 0.00 113.25 0.00 491,954.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,000.000 NHDF Local 32.595000 0.00 37.50 0.00 163,012.501.000000

Base 32.595000 0.00 37.50 0.00 163,012.50

17 Nov 2011 22 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

8,600.000 NHDF Local 32.350700 0.00 64.50 0.00 278,280.521.000000

Base 32.350700 0.00 64.50 0.00 278,280.52



Prepared by State StreetPage 1835

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Nov 2011 23 Nov 2011 USD/DTC 0.01UBS SECURITIES LLC

7,700.000 NHDF Local 32.562500 0.00 53.90 0.00 250,785.151.000000

Base 32.562500 0.00 53.90 0.00 250,785.15

21 Nov 2011 25 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

10,800.000 NHDF Local 31.272600 0.00 81.00 0.00 337,825.081.000000

Base 31.272600 0.00 81.00 0.00 337,825.08

22 Nov 2011 28 Nov 2011 USD/DTC 0.01UBS SECURITIES LLC

3,300.000 NHDF Local 31.015100 0.00 23.10 0.00 102,372.931.000000

Base 31.015100 0.00 23.10 0.00 102,372.93

28 Nov 2011 01 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,000.000 NHDF Local 32.737500 0.00 10.00 0.00 65,485.001.000000

Base 32.737500 0.00 10.00 0.00 65,485.00

29 Nov 2011 02 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,100.000 NHDF Local 32.690100 0.00 14.70 0.00 68,663.911.000000

Base 32.690100 0.00 14.70 0.00 68,663.91

30 Nov 2011 05 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,400.000 NHDF Local 33.446600 0.00 12.00 0.00 80,283.841.000000

Base 33.446600 0.00 12.00 0.00 80,283.84

01 Dec 2011 06 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

3,400.000 NHDF Local 33.969500 0.00 17.00 0.00 115,513.301.000000

Base 33.969500 0.00 17.00 0.00 115,513.30

02 Dec 2011 07 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,200.000 NHDF Local 33.106500 0.00 11.00 0.00 72,845.301.000000

Base 33.106500 0.00 11.00 0.00 72,845.30

05 Dec 2011 08 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,200.000 NHDF Local 34.145400 0.00 16.50 0.00 75,136.381.000000

Base 34.145400 0.00 16.50 0.00 75,136.38
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06 Dec 2011 09 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,500.000 NHDF Local 34.064800 0.00 12.50 0.00 85,174.501.000000

Base 34.064800 0.00 12.50 0.00 85,174.50

07 Dec 2011 12 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,100.000 NHDF Local 33.989500 0.00 14.70 0.00 71,392.651.000000

Base 33.989500 0.00 14.70 0.00 71,392.65

08 Dec 2011 13 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,400.000 NHDF Local 34.277200 0.00 25.50 0.00 116,567.981.000000

Base 34.277200 0.00 25.50 0.00 116,567.98

09 Dec 2011 14 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,600.000 NHDF Local 34.173100 0.00 42.00 0.00 191,411.361.000000

Base 34.173100 0.00 42.00 0.00 191,411.36

12 Dec 2011 15 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,500.000 NHDF Local 33.888100 0.00 41.25 0.00 186,425.801.000000

Base 33.888100 0.00 41.25 0.00 186,425.80

13 Dec 2011 16 Dec 2011 USD/DTC 0.01ASSENT LLC

500.000 NHDF Local 34.124800 0.00 3.50 0.00 17,065.901.000000

Base 34.124800 0.00 3.50 0.00 17,065.90

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 32.897500 0.00 6.00 0.00 13,165.001.000000

Base 32.897500 0.00 6.00 0.00 13,165.00

931422109 Total

599.90 0.000.0093,600.000 Local 3,069,160.08

Base 0.00 599.90 0.00 3,069,160.08
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COMMON STOCK93148P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWALKER + DUNLOP INC

1,000.000 NHIH Local 13.135000 0.00 10.00 0.00 13,145.001.000000

Base 13.135000 0.00 10.00 0.00 13,145.00

REIT USD.0193317W102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWALTER INVESTMENT MANAGEMENT

2,300.000 NHIH Local 21.000000 0.00 23.00 0.00 48,323.001.000000

Base 21.000000 0.00 23.00 0.00 48,323.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 20.735300 0.00 28.50 0.00 118,219.711.000000

Base 20.735300 0.00 28.50 0.00 118,219.71

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHZ Local 24.060000 0.00 0.00 0.00 137,142.001.000000

Base 24.060000 0.00 0.00 0.00 137,142.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 25.925000 0.00 6.00 0.00 10,376.001.000000

Base 25.925000 0.00 6.00 0.00 10,376.00

15 Nov 2011 15 Nov 2011 USD/DTCAUTREPAT-STK/$ DIV

30.612 NHHZ Local 26.369724 0.00 0.00 0.00 807.231.000000

Base 26.369724 0.00 0.00 0.00 807.23

93317W102 Total

57.50 0.000.0014,130.612 Local 314,867.94

Base 0.00 57.50 0.00 314,867.94

LIMITED PARTNERSHIP93399Y968 21 Oct 2011 21 Oct 2011 USD/BOSCAPITAL CALLWARBURG PINCUS PRVT EQUITY X

1,400,000.000 NHEL Local 1.000000 0.00 0.00 0.00 1,400,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,400,000.00
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21 Nov 2011 21 Nov 2011 USD/BOSCAPITAL CALL

612,500.000 NHEL Local 1.000000 0.00 0.00 0.00 612,500.001.000000

Base 1.000000 0.00 0.00 0.00 612,500.00

27 Dec 2011 27 Dec 2011 USD/BOSCAPITAL CALL

1,137,500.000 NHEL Local 1.000000 0.00 0.00 0.00 1,137,500.001.000000

Base 1.000000 0.00 0.00 0.00 1,137,500.00

27 Dec 2011 27 Dec 2011 USD/BOSCAPITAL CALL

525,000.000 NHEL Local 1.000000 0.00 0.00 0.00 525,000.001.000000

Base 1.000000 0.00 0.00 0.00 525,000.00

93399Y968 Total

0.00 0.000.003,675,000.000 Local 3,675,000.00

Base 0.00 0.00 0.00 3,675,000.00

COMMON STOCK USD.01934390402 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WARNACO GROUP INC/THE

100.000 NHIH Local 48.580000 0.00 1.00 0.00 4,859.001.000000

Base 48.580000 0.00 1.00 0.00 4,859.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 48.997100 0.00 38.00 0.00 186,226.981.000000

Base 48.997100 0.00 38.00 0.00 186,226.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 41.026200 0.00 8.00 0.00 65,649.921.000000

Base 41.026200 0.00 8.00 0.00 65,649.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 45.470000 0.00 0.00 0.00 72,752.001.000000

Base 45.470000 0.00 0.00 0.00 72,752.00
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25 Oct 2011 28 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,780.000 NHEX Local 47.448700 0.00 53.40 0.00 84,512.091.000000

Base 47.448700 0.00 53.40 0.00 84,512.09

934390402 Total

100.40 0.000.008,880.000 Local 413,999.99

Base 0.00 100.40 0.00 413,999.99

COMMON STOCK93564A100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WARREN RESOURCES INC

500.000 NHIH Local 3.155000 0.00 5.00 0.00 1,582.501.000000

Base 3.155000 0.00 5.00 0.00 1,582.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 3.030000 0.00 1.00 0.00 304.001.000000

Base 3.030000 0.00 1.00 0.00 304.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 3.155000 0.00 3.00 0.00 949.501.000000

Base 3.155000 0.00 3.00 0.00 949.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

5,500.000 NHIH Local 3.104700 0.00 55.00 0.00 17,130.851.000000

Base 3.104700 0.00 55.00 0.00 17,130.85

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,500.000 NHDG Local 2.166300 0.00 67.50 0.00 29,312.551.000000

Base 2.166300 0.00 67.50 0.00 29,312.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,500.000 NHHZ Local 2.780000 0.00 0.00 0.00 37,530.001.000000

Base 2.780000 0.00 0.00 0.00 37,530.00



Prepared by State StreetPage 1840

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

93564A100 Total

131.50 0.000.0033,400.000 Local 86,809.40

Base 0.00 131.50 0.00 86,809.40

COMMON STOCK NPV937303105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WASHINGTON BANKING CO

1,400.000 NHIH Local 11.963600 0.00 14.00 0.00 16,763.041.000000

Base 11.963600 0.00 14.00 0.00 16,763.04

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 9.702900 0.00 17.00 0.00 33,006.861.000000

Base 9.702900 0.00 17.00 0.00 33,006.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 10.640000 0.00 0.00 0.00 36,176.001.000000

Base 10.640000 0.00 0.00 0.00 36,176.00

937303105 Total

31.00 0.000.008,200.000 Local 85,945.90

Base 0.00 31.00 0.00 85,945.90

COMMON STOCK USD1.938824109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWASHINGTON FEDERAL INC

2,400.000 NHDG Local 12.740000 0.00 0.00 0.00 30,576.001.000000

Base 12.740000 0.00 0.00 0.00 30,576.00

COMMON STOCK USD1.939640108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWASHINGTON POST CLASS B

101.000 NHDG Local 326.970000 0.00 0.00 0.00 33,023.971.000000

Base 326.970000 0.00 0.00 0.00 33,023.97

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

44.000 NHIH Local 340.670000 0.00 0.00 0.00 14,989.481.000000

Base 340.670000 0.00 0.00 0.00 14,989.48
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939640108 Total

0.00 0.000.00145.000 Local 48,013.45

Base 0.00 0.00 0.00 48,013.45

REIT USD.01939653101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WASHINGTON REIT

100.000 NHIH Local 27.960000 0.00 1.00 0.00 2,797.001.000000

Base 27.960000 0.00 1.00 0.00 2,797.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 27.910000 0.00 6.00 0.00 16,752.001.000000

Base 27.910000 0.00 6.00 0.00 16,752.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,200.000 NHIH Local 28.036500 0.00 52.00 0.00 145,841.801.000000

Base 28.036500 0.00 52.00 0.00 145,841.80

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,100.000 NHDG Local 27.025800 0.00 55.50 0.00 300,041.881.000000

Base 27.025800 0.00 55.50 0.00 300,041.88

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,100.000 NHHZ Local 28.340000 0.00 0.00 0.00 314,574.001.000000

Base 28.340000 0.00 0.00 0.00 314,574.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 26.680000 0.00 6.00 0.00 10,678.001.000000

Base 26.680000 0.00 6.00 0.00 10,678.00

939653101 Total

120.50 0.000.0028,500.000 Local 790,684.68

Base 0.00 120.50 0.00 790,684.68
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LIMITED PARTNERSHIP939VCQ909 26 Oct 2011 26 Oct 2011 USD/BOSCAPITAL CALLRIVERSIDE FUND IV

925,496.000 NHEL Local 1.000000 0.00 0.00 0.00 925,496.001.000000

Base 1.000000 0.00 0.00 0.00 925,496.00

COMMON STOCK940610108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WASHINGTON TRUST BANCORP

100.000 NHIH Local 23.355000 0.00 1.00 0.00 2,336.501.000000

Base 23.355000 0.00 1.00 0.00 2,336.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 23.404000 0.00 5.00 0.00 11,707.001.000000

Base 23.404000 0.00 5.00 0.00 11,707.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

700.000 NHIH Local 23.428600 0.00 7.00 0.00 16,407.021.000000

Base 23.428600 0.00 7.00 0.00 16,407.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 19.387500 0.00 16.00 0.00 62,056.001.000000

Base 19.387500 0.00 16.00 0.00 62,056.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 21.450000 0.00 0.00 0.00 68,640.001.000000

Base 21.450000 0.00 0.00 0.00 68,640.00

940610108 Total

29.00 0.000.007,700.000 Local 161,146.52

Base 0.00 29.00 0.00 161,146.52

COMMON STOCK USD.0194106L109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWASTE MANAGEMENT INC

8,900.000 NHDG Local 32.560000 0.00 0.00 0.00 289,784.001.000000

Base 32.560000 0.00 0.00 0.00 289,784.00
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHIH Local 31.160000 0.00 0.00 0.00 127,756.001.000000

Base 31.160000 0.00 0.00 0.00 127,756.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHY Local 31.173300 0.00 4.50 0.00 9,356.491.000000

Base 31.173300 0.00 4.50 0.00 9,356.49

94106L109 Total

4.50 0.000.0013,300.000 Local 426,896.49

Base 0.00 4.50 0.00 426,896.49

COMMON STOCK USD.01941848103 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWATERS CORP

800.000 NHIH Local 79.460000 0.00 0.00 0.00 63,568.001.000000

Base 79.460000 0.00 0.00 0.00 63,568.00

COMMON STOCK USD.5942622200 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WATSCO INC

500.000 NHIH Local 63.679600 0.00 5.00 0.00 31,844.801.000000

Base 63.679600 0.00 5.00 0.00 31,844.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 63.652500 0.00 4.00 0.00 25,465.001.000000

Base 63.652500 0.00 4.00 0.00 25,465.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 63.800200 0.00 16.00 0.00 102,096.321.000000

Base 63.800200 0.00 16.00 0.00 102,096.32

942622200 Total

25.00 0.000.002,500.000 Local 159,406.12

Base 0.00 25.00 0.00 159,406.12
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COMMON STOCK942683103 02 Nov 2011 07 Nov 2011 USD/DTC 0.05BNY CONVERGEXWATSON PHARMACEUTICALS INC

6,759.000 NHIB Local 66.293800 0.00 337.95 0.00 448,417.741.000000

Base 66.293800 0.00 337.95 0.00 448,417.74

08 Nov 2011 14 Nov 2011 USD/DTC 0.05BNY CONVERGEX

9,607.000 NHIB Local 65.888600 0.00 480.35 0.00 633,472.131.000000

Base 65.888600 0.00 480.35 0.00 633,472.13

14 Nov 2011 17 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,420.000 NHIB Local 65.432900 0.00 34.20 0.00 223,814.721.000000

Base 65.432900 0.00 34.20 0.00 223,814.72

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHIH Local 65.570000 0.00 0.00 0.00 72,127.001.000000

Base 65.570000 0.00 0.00 0.00 72,127.00

942683103 Total

852.50 0.000.0020,886.000 Local 1,377,831.59

Base 0.00 852.50 0.00 1,377,831.59

COMMON STOCK USD.1942749102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WATTS WATER TECHNOLOGIES A

1,300.000 NHIH Local 36.277300 0.00 13.00 0.00 47,173.491.000000

Base 36.277300 0.00 13.00 0.00 47,173.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 36.275000 0.00 1.00 0.00 3,628.501.000000

Base 36.275000 0.00 1.00 0.00 3,628.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 36.504600 0.00 13.00 0.00 47,468.981.000000

Base 36.504600 0.00 13.00 0.00 47,468.98
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,000.000 NHDG Local 25.107300 0.00 30.00 0.00 150,673.801.000000

Base 25.107300 0.00 30.00 0.00 150,673.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHZ Local 27.740000 0.00 0.00 0.00 166,440.001.000000

Base 27.740000 0.00 0.00 0.00 166,440.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

300.000 NHHZ Local 31.423300 0.00 4.50 0.00 9,431.491.000000

Base 31.423300 0.00 4.50 0.00 9,431.49

942749102 Total

61.50 0.000.0015,000.000 Local 424,816.26

Base 0.00 61.50 0.00 424,816.26

COMMON STOCK NPV943315101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WAUSAU PAPER CORP

1,100.000 NHIH Local 7.688600 0.00 11.00 0.00 8,468.461.000000

Base 7.688600 0.00 11.00 0.00 8,468.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 7.620000 0.00 1.00 0.00 763.001.000000

Base 7.620000 0.00 1.00 0.00 763.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 7.653000 0.00 32.00 0.00 24,521.601.000000

Base 7.653000 0.00 32.00 0.00 24,521.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,000.000 NHDG Local 6.199700 0.00 55.00 0.00 68,251.701.000000

Base 6.199700 0.00 55.00 0.00 68,251.70
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,000.000 NHHZ Local 6.510000 0.00 0.00 0.00 71,610.001.000000

Base 6.510000 0.00 0.00 0.00 71,610.00

943315101 Total

99.00 0.000.0026,400.000 Local 173,614.76

Base 0.00 99.00 0.00 173,614.76

COMMON STOCK USD.01943526301 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WAVE SYSTEMS CORP CLASS A

700.000 NHIH Local 2.515000 0.00 7.00 0.00 1,767.501.000000

Base 2.515000 0.00 7.00 0.00 1,767.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 2.525000 0.00 5.00 0.00 1,267.501.000000

Base 2.525000 0.00 5.00 0.00 1,267.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,200.000 NHIH Local 2.543100 0.00 62.00 0.00 15,829.221.000000

Base 2.543100 0.00 62.00 0.00 15,829.22

943526301 Total

74.00 0.000.007,400.000 Local 18,864.22

Base 0.00 74.00 0.00 18,864.22

LP94399G973 08 Dec 2011 08 Dec 2011 USD/OTHCAPITAL CALLWIND POINT PARTNERS V

368,697.000 NHEL Local 1.000000 0.00 0.00 0.00 368,697.001.000000

Base 1.000000 0.00 0.00 0.00 368,697.00

COMMON STOCK94733A104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COWEB.COM GROUP INC

2,600.000 NHIH Local 10.863900 0.00 26.00 0.00 28,272.141.000000

Base 10.863900 0.00 26.00 0.00 28,272.14
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COMMON STOCK947684106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WEBSENSE INC

200.000 NHIH Local 18.550000 0.00 2.00 0.00 3,712.001.000000

Base 18.550000 0.00 2.00 0.00 3,712.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 18.370000 0.00 1.00 0.00 1,838.001.000000

Base 18.370000 0.00 1.00 0.00 1,838.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,300.000 NHIH Local 18.661800 0.00 33.00 0.00 61,616.941.000000

Base 18.661800 0.00 33.00 0.00 61,616.94

17 Nov 2011 22 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

22,890.000 NHDY Local 17.635800 0.00 686.70 0.00 404,370.161.000000

Base 17.635800 0.00 686.70 0.00 404,370.16

18 Nov 2011 23 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

45,580.000 NHDY Local 17.643400 0.00 1,367.40 0.00 805,553.571.000000

Base 17.643400 0.00 1,367.40 0.00 805,553.57

22 Dec 2011 28 Dec 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

4,524.000 NHEX Local 18.475100 0.00 180.96 0.00 83,762.311.000000

Base 18.475100 0.00 180.96 0.00 83,762.31

23 Dec 2011 29 Dec 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,925.000 NHEX Local 18.879400 0.00 117.00 0.00 55,339.251.000000

Base 18.879400 0.00 117.00 0.00 55,339.25

27 Dec 2011 30 Dec 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

2,460.000 NHEX Local 19.134400 0.00 98.40 0.00 47,169.021.000000

Base 19.134400 0.00 98.40 0.00 47,169.02

28 Dec 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

4,006.000 NHEX Local 18.856800 0.00 160.24 0.00 75,700.581.000000

Base 18.856800 0.00 160.24 0.00 75,700.58
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29 Dec 2011 OPEN USD/DTC 0.04STIFEL NICOLAUS + CO INC

4,668.000 NHEX Local 19.025900 0.00 186.72 0.00 88,999.621.000000

Base 19.025900 0.00 186.72 0.00 88,999.62

947684106 Total

2,833.42 0.000.0090,653.000 Local 1,628,061.45

Base 0.00 2,833.42 0.00 1,628,061.45

COMMON STOCK USD.01947890109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COWEBSTER FINANCIAL CORP

6,400.000 NHIH Local 19.045700 0.00 64.00 0.00 121,956.481.000000

Base 19.045700 0.00 64.00 0.00 121,956.48

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,200.000 NHDG Local 14.974500 0.00 81.00 0.00 242,667.901.000000

Base 14.974500 0.00 81.00 0.00 242,667.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,200.000 NHHZ Local 17.520000 0.00 0.00 0.00 283,824.001.000000

Base 17.520000 0.00 0.00 0.00 283,824.00

20 Oct 2011 25 Oct 2011 USD/DTC 0.03HEEVERS &CO. INC.

6,770.000 NHHO Local 18.685400 0.00 203.10 0.00 126,703.261.000000

Base 18.685400 0.00 203.10 0.00 126,703.26

17 Nov 2011 22 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,160.000 NHHO Local 19.140800 0.00 64.80 0.00 41,408.931.000000

Base 19.140800 0.00 64.80 0.00 41,408.93

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 18.851000 0.00 7.50 0.00 9,433.001.000000

Base 18.851000 0.00 7.50 0.00 9,433.00
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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 Cost

Base Currency: USD - US DOLLAR

947890109 Total

420.40 0.000.0048,230.000 Local 825,993.57

Base 0.00 420.40 0.00 825,993.57

REIT USD.03948741103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEINGARTEN REALTY INVESTORS

2,200.000 NHDG Local 21.170000 0.00 0.00 0.00 46,574.001.000000

Base 21.170000 0.00 0.00 0.00 46,574.00

COMMON STOCK NPV948849104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WEIS MARKETS INC

1,000.000 NHIH Local 39.253500 0.00 10.00 0.00 39,263.501.000000

Base 39.253500 0.00 10.00 0.00 39,263.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 37.305000 0.00 12.00 0.00 89,544.001.000000

Base 37.305000 0.00 12.00 0.00 89,544.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 39.180000 0.00 0.00 0.00 94,032.001.000000

Base 39.180000 0.00 0.00 0.00 94,032.00

948849104 Total

22.00 0.000.005,800.000 Local 222,839.50

Base 0.00 22.00 0.00 222,839.50

COMMON STOCK USD.0194946T106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WELLCARE HEALTH PLANS INC

3,800.000 NHIH Local 55.136900 0.00 38.00 0.00 209,558.221.000000

Base 55.136900 0.00 38.00 0.00 209,558.22

COMMON STOCK USD.0194973V107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWELLPOINT INC

6,800.000 NHDG Local 65.280000 0.00 0.00 0.00 443,904.001.000000

Base 65.280000 0.00 0.00 0.00 443,904.00
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHHY Local 66.660000 0.00 1.50 0.00 6,667.501.000000

Base 66.660000 0.00 1.50 0.00 6,667.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHIH Local 70.300000 0.00 0.00 0.00 217,930.001.000000

Base 70.300000 0.00 0.00 0.00 217,930.00

94973V107 Total

1.50 0.000.0010,000.000 Local 668,501.50

Base 0.00 1.50 0.00 668,501.50

COMMON STOCK949746101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWELLS FARGO + CO

86,000.000 NHDG Local 24.120000 0.00 0.00 0.00 2,074,320.001.000000

Base 24.120000 0.00 0.00 0.00 2,074,320.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHHY Local 25.267600 0.00 25.50 0.00 42,980.421.000000

Base 25.267600 0.00 25.50 0.00 42,980.42

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

45,800.000 NHIH Local 25.100000 0.00 0.00 0.00 1,149,580.001.000000

Base 25.100000 0.00 0.00 0.00 1,149,580.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 25.450000 0.00 6.00 0.00 10,186.001.000000

Base 25.450000 0.00 6.00 0.00 10,186.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,500.000 NHHY Local 25.425000 0.00 22.50 0.00 38,160.001.000000

Base 25.425000 0.00 22.50 0.00 38,160.00
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Base Currency: USD - US DOLLAR

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,360.000 NHDM Local 26.362500 0.00 50.40 0.00 88,628.401.000000

Base 26.362500 0.00 50.40 0.00 88,628.40

949746101 Total

104.40 0.000.00138,760.000 Local 3,403,854.82

Base 0.00 104.40 0.00 3,403,854.82

COMMON STOCK USD.195058W100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWENDY S CO/THE

6,600.000 NHDG Local 4.590000 0.00 0.00 0.00 30,294.001.000000

Base 4.590000 0.00 0.00 0.00 30,294.00

COMMON STOCK USD.01950755108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WERNER ENTERPRISES INC

2,700.000 NHIH Local 24.177000 0.00 27.00 0.00 65,304.901.000000

Base 24.177000 0.00 27.00 0.00 65,304.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 24.206000 0.00 5.00 0.00 12,108.001.000000

Base 24.206000 0.00 5.00 0.00 12,108.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 24.197100 0.00 7.00 0.00 16,944.971.000000

Base 24.197100 0.00 7.00 0.00 16,944.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,600.000 NHDG Local 20.406500 0.00 43.00 0.00 175,538.901.000000

Base 20.406500 0.00 43.00 0.00 175,538.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,600.000 NHHZ Local 22.140000 0.00 0.00 0.00 190,404.001.000000

Base 22.140000 0.00 0.00 0.00 190,404.00
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950755108 Total

82.00 0.000.0021,100.000 Local 460,300.77

Base 0.00 82.00 0.00 460,300.77

COMMON STOCK950810101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WESBANCO INC

2,000.000 NHIH Local 19.826100 0.00 20.00 0.00 39,672.201.000000

Base 19.826100 0.00 20.00 0.00 39,672.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 19.820000 0.00 1.00 0.00 1,983.001.000000

Base 19.820000 0.00 1.00 0.00 1,983.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 16.791200 0.00 25.50 0.00 85,660.621.000000

Base 16.791200 0.00 25.50 0.00 85,660.62

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHZ Local 18.260000 0.00 0.00 0.00 93,126.001.000000

Base 18.260000 0.00 0.00 0.00 93,126.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHHZ Local 19.287400 0.00 7.50 0.00 9,651.201.000000

Base 19.287400 0.00 7.50 0.00 9,651.20

950810101 Total

54.00 0.000.0012,800.000 Local 230,093.02

Base 0.00 54.00 0.00 230,093.02

COMMON STOCK950814103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WESCO AIRCRAFT HOLDINGS INC

1,900.000 NHIH Local 10.695500 0.00 19.00 0.00 20,340.451.000000

Base 10.695500 0.00 19.00 0.00 20,340.45
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 9.762200 0.00 15.00 0.00 29,301.601.000000

Base 9.762200 0.00 15.00 0.00 29,301.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 9.100000 0.00 0.00 0.00 27,300.001.000000

Base 9.100000 0.00 0.00 0.00 27,300.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,700.000 NHHZ Local 11.206700 0.00 25.50 0.00 19,076.891.000000

Base 11.206700 0.00 25.50 0.00 19,076.89

950814103 Total

59.50 0.000.009,600.000 Local 96,018.94

Base 0.00 59.50 0.00 96,018.94

COMMON STOCK USD.0195082P105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESCO INTERNATIONAL INC

400.000 NHDG Local 33.550000 0.00 0.00 0.00 13,420.001.000000

Base 33.550000 0.00 0.00 0.00 13,420.00

XI LP95099D913 26 Oct 2011 26 Oct 2011 USD/BOSCAPITAL CALLWELSH CARSON ANDERSON STOWE

2,071,288.000 NHEL Local 1.000000 0.00 0.00 0.00 2,071,288.001.000000

Base 1.000000 0.00 0.00 0.00 2,071,288.00

14 Dec 2011 14 Dec 2011 USD/BOSCAPITAL CALL

838,379.000 NHEL Local 1.000000 0.00 0.00 0.00 838,379.001.000000

Base 1.000000 0.00 0.00 0.00 838,379.00

95099D913 Total

0.00 0.000.002,909,667.000 Local 2,909,667.00

Base 0.00 0.00 0.00 2,909,667.00
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COMMON STOCK NPV95123P106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WEST BANCORPORATION

800.000 NHIH Local 8.956200 0.00 8.00 0.00 7,172.961.000000

Base 8.956200 0.00 8.00 0.00 7,172.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

600.000 NHIH Local 8.879600 0.00 6.00 0.00 5,333.761.000000

Base 8.879600 0.00 6.00 0.00 5,333.76

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 8.577000 0.00 17.50 0.00 30,037.001.000000

Base 8.577000 0.00 17.50 0.00 30,037.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 9.250000 0.00 0.00 0.00 32,375.001.000000

Base 9.250000 0.00 0.00 0.00 32,375.00

95123P106 Total

31.50 0.000.008,400.000 Local 74,918.72

Base 0.00 31.50 0.00 74,918.72

COMMON STOCK NPV952145209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WEST COAST BANCORP/OREGON

700.000 NHIH Local 16.033600 0.00 7.00 0.00 11,230.521.000000

Base 16.033600 0.00 7.00 0.00 11,230.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 16.111500 0.00 10.00 0.00 16,121.501.000000

Base 16.111500 0.00 10.00 0.00 16,121.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 13.930600 0.00 21.00 0.00 58,529.521.000000

Base 13.930600 0.00 21.00 0.00 58,529.52
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHZ Local 14.890000 0.00 0.00 0.00 62,538.001.000000

Base 14.890000 0.00 0.00 0.00 62,538.00

952145209 Total

38.00 0.000.0010,100.000 Local 148,419.54

Base 0.00 38.00 0.00 148,419.54

COMMON STOCK954235107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWEST MARINE INC

400.000 NHIH Local 9.225000 0.00 4.00 0.00 3,694.001.000000

Base 9.225000 0.00 4.00 0.00 3,694.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

900.000 NHIH Local 9.206700 0.00 9.00 0.00 8,295.031.000000

Base 9.206700 0.00 9.00 0.00 8,295.03

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 7.246300 0.00 16.50 0.00 23,929.291.000000

Base 7.246300 0.00 16.50 0.00 23,929.29

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 8.730000 0.00 0.00 0.00 28,809.001.000000

Base 8.730000 0.00 0.00 0.00 28,809.00

954235107 Total

29.50 0.000.007,900.000 Local 64,727.32

Base 0.00 29.50 0.00 64,727.32

COMMON STOCK USD.25955306105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WEST PHARMACEUTICAL SERVICES

3,000.000 NHIH Local 38.672200 0.00 30.00 0.00 116,046.601.000000

Base 38.672200 0.00 30.00 0.00 116,046.60
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 36.087400 0.00 17.00 0.00 122,714.161.000000

Base 36.087400 0.00 17.00 0.00 122,714.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHZ Local 38.110000 0.00 0.00 0.00 129,574.001.000000

Base 38.110000 0.00 0.00 0.00 129,574.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

300.000 NHHZ Local 36.226700 0.00 4.50 0.00 10,872.511.000000

Base 36.226700 0.00 4.50 0.00 10,872.51

955306105 Total

51.50 0.000.0010,100.000 Local 379,207.27

Base 0.00 51.50 0.00 379,207.27

COMMON STOCK NPV957090103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WESTAMERICA BANCORPORATION

100.000 NHIH Local 44.745000 0.00 1.00 0.00 4,475.501.000000

Base 44.745000 0.00 1.00 0.00 4,475.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 45.139500 0.00 25.00 0.00 112,873.751.000000

Base 45.139500 0.00 25.00 0.00 112,873.75

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 37.302800 0.00 18.00 0.00 134,308.081.000000

Base 37.302800 0.00 18.00 0.00 134,308.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHZ Local 40.710000 0.00 0.00 0.00 146,556.001.000000

Base 40.710000 0.00 0.00 0.00 146,556.00
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957090103 Total

44.00 0.000.009,800.000 Local 398,213.33

Base 0.00 44.00 0.00 398,213.33

COMMON STOCK USD5.95709T100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTAR ENERGY INC

2,000.000 NHDG Local 26.420000 0.00 0.00 0.00 52,840.001.000000

Base 26.420000 0.00 0.00 0.00 52,840.00

COMMON STOCK USD.01957541105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WESTELL TECHNOLOGIES INC A

1,560.000 NHIH Local 2.059900 0.00 15.60 0.00 3,229.041.000000

Base 2.059900 0.00 15.60 0.00 3,229.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,240.000 NHIH Local 2.072600 0.00 32.40 0.00 6,747.621.000000

Base 2.072600 0.00 32.40 0.00 6,747.62

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,900.000 NHDG Local 2.034200 0.00 59.50 0.00 24,266.481.000000

Base 2.034200 0.00 59.50 0.00 24,266.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,900.000 NHHZ Local 2.280000 0.00 0.00 0.00 27,132.001.000000

Base 2.280000 0.00 0.00 0.00 27,132.00

957541105 Total

107.50 0.000.0028,600.000 Local 61,375.14

Base 0.00 107.50 0.00 61,375.14

COMMON STOCK957638109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COWESTERN ALLIANCE BANCORP

6,200.000 NHIH Local 6.297500 0.00 62.00 0.00 39,106.501.000000

Base 6.297500 0.00 62.00 0.00 39,106.50
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,600.000 NHDG Local 5.144200 0.00 78.00 0.00 80,327.521.000000

Base 5.144200 0.00 78.00 0.00 80,327.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,600.000 NHHZ Local 5.810000 0.00 0.00 0.00 90,636.001.000000

Base 5.810000 0.00 0.00 0.00 90,636.00

957638109 Total

140.00 0.000.0037,400.000 Local 210,070.02

Base 0.00 140.00 0.00 210,070.02

COMMON STOCK USD.01958102105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTERN DIGITAL CORP

4,200.000 NHDG Local 25.720000 0.00 0.00 0.00 108,024.001.000000

Base 25.720000 0.00 0.00 0.00 108,024.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHIH Local 26.340000 0.00 0.00 0.00 52,680.001.000000

Base 26.340000 0.00 0.00 0.00 52,680.00

958102105 Total

0.00 0.000.006,200.000 Local 160,704.00

Base 0.00 0.00 0.00 160,704.00

COMMON STOCK USD.01959319104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWESTERN REFINING INC

4,700.000 NHIH Local 14.431900 0.00 47.00 0.00 67,876.931.000000

Base 14.431900 0.00 47.00 0.00 67,876.93

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 12.382900 0.00 3.50 0.00 8,671.531.000000

Base 12.382900 0.00 3.50 0.00 8,671.53
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 15.370000 0.00 0.00 0.00 10,759.001.000000

Base 15.370000 0.00 0.00 0.00 10,759.00

959319104 Total

50.50 0.000.006,100.000 Local 87,307.46

Base 0.00 50.50 0.00 87,307.46

COMMON STOCK USD.01959802109 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTERN UNION CO

5,500.000 NHIH Local 16.940000 0.00 0.00 0.00 93,170.001.000000

Base 16.940000 0.00 0.00 0.00 93,170.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHEU Local 17.670000 0.00 9.00 0.00 10,611.001.000000

Base 17.670000 0.00 9.00 0.00 10,611.00

959802109 Total

9.00 0.000.006,100.000 Local 103,781.00

Base 0.00 9.00 0.00 103,781.00

COMMON STOCK USD.0196008P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WESTFIELD FINANCIAL INC

100.000 NHIH Local 7.190000 0.00 1.00 0.00 720.001.000000

Base 7.190000 0.00 1.00 0.00 720.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 7.100000 0.00 1.00 0.00 711.001.000000

Base 7.100000 0.00 1.00 0.00 711.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 7.210900 0.00 23.00 0.00 16,608.071.000000

Base 7.210900 0.00 23.00 0.00 16,608.07
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 6.646000 0.00 23.00 0.00 30,594.601.000000

Base 6.646000 0.00 23.00 0.00 30,594.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHZ Local 6.790000 0.00 0.00 0.00 31,234.001.000000

Base 6.790000 0.00 0.00 0.00 31,234.00

96008P104 Total

48.00 0.000.0011,700.000 Local 79,867.67

Base 0.00 48.00 0.00 79,867.67

COMMON STOCK USD2.5960878106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WESTMORELAND COAL CO

100.000 NHIH Local 10.730000 0.00 1.00 0.00 1,074.001.000000

Base 10.730000 0.00 1.00 0.00 1,074.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 10.885000 0.00 2.00 0.00 2,179.001.000000

Base 10.885000 0.00 2.00 0.00 2,179.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

600.000 NHIH Local 10.940000 0.00 6.00 0.00 6,570.001.000000

Base 10.940000 0.00 6.00 0.00 6,570.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 7.109700 0.00 8.00 0.00 11,383.521.000000

Base 7.109700 0.00 8.00 0.00 11,383.52

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 7.970000 0.00 0.00 0.00 12,752.001.000000

Base 7.970000 0.00 0.00 0.00 12,752.00
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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

960878106 Total

17.00 0.000.004,100.000 Local 33,958.52

Base 0.00 17.00 0.00 33,958.52

COMMON STOCK USD.01961765104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WESTWOOD HOLDINGS GROUP INC

500.000 NHIH Local 37.979000 0.00 5.00 0.00 18,994.501.000000

Base 37.979000 0.00 5.00 0.00 18,994.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

100.000 NHIH Local 37.840000 0.00 1.00 0.00 3,785.001.000000

Base 37.840000 0.00 1.00 0.00 3,785.00

961765104 Total

6.00 0.000.00600.000 Local 22,779.50

Base 0.00 6.00 0.00 22,779.50

COMMON STOCK USD.1961840105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WET SEAL INC/THE CLASS A

4,900.000 NHIH Local 3.159500 0.00 49.00 0.00 15,530.551.000000

Base 3.159500 0.00 49.00 0.00 15,530.55

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 3.135000 0.00 15.00 0.00 4,717.501.000000

Base 3.135000 0.00 15.00 0.00 4,717.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 3.139700 0.00 17.00 0.00 5,354.491.000000

Base 3.139700 0.00 17.00 0.00 5,354.49

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,800.000 NHDG Local 4.395900 0.00 104.00 0.00 91,538.721.000000

Base 4.395900 0.00 104.00 0.00 91,538.72
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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

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,800.000 NHHZ Local 4.290000 0.00 0.00 0.00 89,232.001.000000

Base 4.290000 0.00 0.00 0.00 89,232.00

961840105 Total

185.00 0.000.0049,700.000 Local 206,373.26

Base 0.00 185.00 0.00 206,373.26

COMMON STOCK USD1.962149100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WEYCO GROUP INC

600.000 NHIH Local 23.311000 0.00 6.00 0.00 13,992.601.000000

Base 23.311000 0.00 6.00 0.00 13,992.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 21.352500 0.00 7.50 0.00 32,036.251.000000

Base 21.352500 0.00 7.50 0.00 32,036.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 23.750000 0.00 0.00 0.00 35,625.001.000000

Base 23.750000 0.00 0.00 0.00 35,625.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 24.110000 0.00 6.00 0.00 9,650.001.000000

Base 24.110000 0.00 6.00 0.00 9,650.00

962149100 Total

19.50 0.000.004,000.000 Local 91,303.85

Base 0.00 19.50 0.00 91,303.85

REIT USD1.25962166104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEYERHAEUSER CO

6,900.000 NHDG Local 15.550000 0.00 0.00 0.00 107,295.001.000000

Base 15.550000 0.00 0.00 0.00 107,295.00
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHIH Local 16.460000 0.00 0.00 0.00 77,362.001.000000

Base 16.460000 0.00 0.00 0.00 77,362.00

962166104 Total

0.00 0.000.0011,600.000 Local 184,657.00

Base 0.00 0.00 0.00 184,657.00

COMMON STOCK USD1.963320106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWHIRLPOOL CORP

1,400.000 NHDG Local 49.910000 0.00 0.00 0.00 69,874.001.000000

Base 49.910000 0.00 0.00 0.00 69,874.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHIH Local 53.790000 0.00 0.00 0.00 32,274.001.000000

Base 53.790000 0.00 0.00 0.00 32,274.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 46.015000 0.00 6.00 0.00 18,412.001.000000

Base 46.015000 0.00 6.00 0.00 18,412.00

963320106 Total

6.00 0.000.002,400.000 Local 120,560.00

Base 0.00 6.00 0.00 120,560.00

REIT USD.001966084204 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WHITESTONE REIT B

700.000 NHIH Local 11.962100 0.00 7.00 0.00 8,380.471.000000

Base 11.962100 0.00 7.00 0.00 8,380.47

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 10.384400 0.00 8.00 0.00 16,623.041.000000

Base 10.384400 0.00 8.00 0.00 16,623.04
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Units/Original Face

Trd Date
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHZ Local 11.860000 0.00 0.00 0.00 18,976.001.000000

Base 11.860000 0.00 0.00 0.00 18,976.00

966084204 Total

15.00 0.000.003,900.000 Local 43,979.51

Base 0.00 15.00 0.00 43,979.51

COMMON STOCK NPV966837106 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.WHOLE FOODS MARKET INC

300.000 NHEU Local 68.900000 0.00 4.50 0.00 20,674.501.000000

Base 68.900000 0.00 4.50 0.00 20,674.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIH Local 67.610000 0.00 0.00 0.00 94,654.001.000000

Base 67.610000 0.00 0.00 0.00 94,654.00

966837106 Total

4.50 0.000.001,700.000 Local 115,328.50

Base 0.00 4.50 0.00 115,328.50

COMMON STOCK USD.05969203108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COWILLBROS GROUP INC

3,500.000 NHIH Local 4.762400 0.00 35.00 0.00 16,703.401.000000

Base 4.762400 0.00 35.00 0.00 16,703.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,200.000 NHDG Local 3.794300 0.00 36.00 0.00 27,354.961.000000

Base 3.794300 0.00 36.00 0.00 27,354.96

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,200.000 NHHZ Local 4.600000 0.00 0.00 0.00 33,120.001.000000

Base 4.600000 0.00 0.00 0.00 33,120.00
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Base Currency: USD - US DOLLAR

969203108 Total

71.00 0.000.0017,900.000 Local 77,178.36

Base 0.00 71.00 0.00 77,178.36

COMMON STOCK USD1.969457100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWILLIAMS COS INC

11,300.000 NHDG Local 24.340000 0.00 0.00 0.00 275,042.001.000000

Base 24.340000 0.00 0.00 0.00 275,042.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHIH Local 30.600000 0.00 0.00 0.00 183,600.001.000000

Base 30.600000 0.00 0.00 0.00 183,600.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 30.882500 0.00 6.00 0.00 12,359.001.000000

Base 30.882500 0.00 6.00 0.00 12,359.00

969457100 Total

6.00 0.000.0017,700.000 Local 471,001.00

Base 0.00 6.00 0.00 471,001.00

COMMON STOCK USD.1969490101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCLAYTON WILLIAMS ENERGY INC

500.000 NHIH Local 65.624000 0.00 5.00 0.00 32,817.001.000000

Base 65.624000 0.00 5.00 0.00 32,817.00

COMMON STOCK USD.01969904101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWILLIAMS SONOMA INC

900.000 NHDG Local 30.790000 0.00 0.00 0.00 27,711.001.000000

Base 30.790000 0.00 0.00 0.00 27,711.00

COMMON STOCK NPV97186T108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWILSHIRE BANCORP INC

500.000 NHIH Local 3.246000 0.00 5.00 0.00 1,628.001.000000

Base 3.246000 0.00 5.00 0.00 1,628.00
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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
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

5,000.000 NHIH Local 3.268400 0.00 50.00 0.00 16,392.001.000000

Base 3.268400 0.00 50.00 0.00 16,392.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,800.000 NHDG Local 2.658200 0.00 69.00 0.00 36,752.161.000000

Base 2.658200 0.00 69.00 0.00 36,752.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,800.000 NHHZ Local 2.690000 0.00 0.00 0.00 37,122.001.000000

Base 2.690000 0.00 0.00 0.00 37,122.00

97186T108 Total

124.00 0.000.0033,100.000 Local 91,894.16

Base 0.00 124.00 0.00 91,894.16

COMMON STOCK97381W104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWINDSTREAM CORP

4,100.000 NHDG Local 11.660000 0.00 0.00 0.00 47,806.001.000000

Base 11.660000 0.00 0.00 0.00 47,806.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHIH Local 11.790000 0.00 0.00 0.00 51,876.001.000000

Base 11.790000 0.00 0.00 0.00 51,876.00

01 Dec 2011 01 Dec 2011 USD/DTCMERGER NON CASH

6,504.400 NHHZ Local 10.401634 0.00 0.00 0.00 67,656.391.000000

Base 10.401634 0.00 0.00 0.00 67,656.39

01 Dec 2011 01 Dec 2011 USD/DTCMERGER NON CASH

5,152.000 NHIH Local 11.696160 0.00 0.00 0.00 60,258.621.000000

Base 11.696160 0.00 0.00 0.00 60,258.62
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,720.000 NHDM Local 11.789300 0.00 70.80 0.00 55,716.301.000000

Base 11.789300 0.00 70.80 0.00 55,716.30

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHEU Local 11.541600 0.00 42.00 0.00 32,358.481.000000

Base 11.541600 0.00 42.00 0.00 32,358.48

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,100.000 NHHY Local 11.530400 0.00 16.50 0.00 12,699.941.000000

Base 11.530400 0.00 16.50 0.00 12,699.94

97381W104 Total

129.30 0.000.0028,776.400 Local 328,371.73

Base 0.00 129.30 0.00 328,371.73

COMMON STOCK NPV974250102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WINMARK CORP

200.000 NHIH Local 52.400000 0.00 2.00 0.00 10,482.001.000000

Base 52.400000 0.00 2.00 0.00 10,482.00

COMMON STOCK974280307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WINN DIXIE STORES INC

4,800.000 NHIH Local 6.695600 0.00 48.00 0.00 32,186.881.000000

Base 6.695600 0.00 48.00 0.00 32,186.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 6.670000 0.00 1.00 0.00 668.001.000000

Base 6.670000 0.00 1.00 0.00 668.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 6.660000 0.00 1.00 0.00 667.001.000000

Base 6.660000 0.00 1.00 0.00 667.00
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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

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,800.000 NHDG Local 5.297600 0.00 64.00 0.00 67,873.281.000000

Base 5.297600 0.00 64.00 0.00 67,873.28

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,800.000 NHHZ Local 5.920000 0.00 0.00 0.00 75,776.001.000000

Base 5.920000 0.00 0.00 0.00 75,776.00

974280307 Total

114.00 0.000.0030,600.000 Local 177,171.16

Base 0.00 114.00 0.00 177,171.16

COMMON STOCK USD.5974637100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WINNEBAGO INDUSTRIES

2,100.000 NHIH Local 6.973300 0.00 21.00 0.00 14,664.931.000000

Base 6.973300 0.00 21.00 0.00 14,664.93

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 6.905000 0.00 1.00 0.00 691.501.000000

Base 6.905000 0.00 1.00 0.00 691.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 6.965000 0.00 4.00 0.00 2,790.001.000000

Base 6.965000 0.00 4.00 0.00 2,790.00

974637100 Total

26.00 0.000.002,600.000 Local 18,146.43

Base 0.00 26.00 0.00 18,146.43

REIT USD1.976391300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWINTHROP REALTY TRUST

2,600.000 NHIH Local 8.863100 0.00 26.00 0.00 23,070.061.000000

Base 8.863100 0.00 26.00 0.00 23,070.06
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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

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,400.000 NHDG Local 8.336500 0.00 32.00 0.00 53,385.601.000000

Base 8.336500 0.00 32.00 0.00 53,385.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHHZ Local 8.730000 0.00 0.00 0.00 55,872.001.000000

Base 8.730000 0.00 0.00 0.00 55,872.00

976391300 Total

58.00 0.000.0015,400.000 Local 132,327.66

Base 0.00 58.00 0.00 132,327.66

COMMON STOCK NPV97650W108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WINTRUST FINANCIAL CORP

500.000 NHIH Local 27.654000 0.00 5.00 0.00 13,832.001.000000

Base 27.654000 0.00 5.00 0.00 13,832.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 27.923100 0.00 26.00 0.00 72,626.061.000000

Base 27.923100 0.00 26.00 0.00 72,626.06

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,800.000 NHDG Local 25.285500 0.00 39.00 0.00 197,265.901.000000

Base 25.285500 0.00 39.00 0.00 197,265.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHZ Local 28.030000 0.00 0.00 0.00 218,634.001.000000

Base 28.030000 0.00 0.00 0.00 218,634.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 27.020000 0.00 3.00 0.00 5,407.001.000000

Base 27.020000 0.00 3.00 0.00 5,407.00
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Base Currency: USD - US DOLLAR

97650W108 Total

73.00 0.000.0018,900.000 Local 507,764.96

Base 0.00 73.00 0.00 507,764.96

ADR97651M109 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCWIPRO LTD ADR

5,900.000 NHIL Local 9.392100 0.00 59.00 0.00 55,472.391.000000

Base 9.392100 0.00 59.00 0.00 55,472.39

05 Dec 2011 08 Dec 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

5,300.000 NHIL Local 10.142100 0.00 79.50 0.00 53,832.631.000000

Base 10.142100 0.00 79.50 0.00 53,832.63

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,700.000 NHIL Local 9.210000 0.00 0.00 0.00 135,387.001.000000

Base 9.210000 0.00 0.00 0.00 135,387.00

97651M109 Total

138.50 0.000.0025,900.000 Local 244,692.02

Base 0.00 138.50 0.00 244,692.02

COMMON STOCK USD.01976657106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWISCONSIN ENERGY CORP

4,600.000 NHDG Local 31.290000 0.00 0.00 0.00 143,934.001.000000

Base 31.290000 0.00 0.00 0.00 143,934.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHIH Local 32.590000 0.00 0.00 0.00 65,180.001.000000

Base 32.590000 0.00 0.00 0.00 65,180.00

976657106 Total

0.00 0.000.006,600.000 Local 209,114.00

Base 0.00 0.00 0.00 209,114.00
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Base Currency: USD - US DOLLAR

COMMON STOCK USD1.978097103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WOLVERINE WORLD WIDE INC

900.000 NHIH Local 36.550000 0.00 9.00 0.00 32,904.001.000000

Base 36.550000 0.00 9.00 0.00 32,904.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,500.000 NHIH Local 36.744600 0.00 35.00 0.00 128,641.101.000000

Base 36.744600 0.00 35.00 0.00 128,641.10

978097103 Total

44.00 0.000.004,400.000 Local 161,545.10

Base 0.00 44.00 0.00 161,545.10

COMMON STOCK980745103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WOODWARD INC

200.000 NHIH Local 40.141300 0.00 2.00 0.00 8,030.261.000000

Base 40.141300 0.00 2.00 0.00 8,030.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 40.050000 0.00 5.00 0.00 20,030.001.000000

Base 40.050000 0.00 5.00 0.00 20,030.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

4,700.000 NHIH Local 40.165400 0.00 47.00 0.00 188,824.381.000000

Base 40.165400 0.00 47.00 0.00 188,824.38

980745103 Total

54.00 0.000.005,400.000 Local 216,884.64

Base 0.00 54.00 0.00 216,884.64

COMMON STOCK NPV981419104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WORLD ACCEPTANCE CORP

300.000 NHIH Local 66.861700 0.00 3.00 0.00 20,061.511.000000

Base 66.861700 0.00 3.00 0.00 20,061.51
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 66.545600 0.00 10.00 0.00 66,555.601.000000

Base 66.545600 0.00 10.00 0.00 66,555.60

981419104 Total

13.00 0.000.001,300.000 Local 86,617.11

Base 0.00 13.00 0.00 86,617.11

COMMON STOCK USD.01981475106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWORLD FUEL SERVICES CORP

310.000 NHIH Local 41.170300 0.00 3.10 0.00 12,765.891.000000

Base 41.170300 0.00 3.10 0.00 12,765.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,090.000 NHIH Local 41.376800 0.00 60.90 0.00 252,045.611.000000

Base 41.376800 0.00 60.90 0.00 252,045.61

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 33.230200 0.00 35.00 0.00 232,646.401.000000

Base 33.230200 0.00 35.00 0.00 232,646.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHZ Local 37.310000 0.00 0.00 0.00 261,170.001.000000

Base 37.310000 0.00 0.00 0.00 261,170.00

981475106 Total

99.00 0.000.0020,400.000 Local 758,627.90

Base 0.00 99.00 0.00 758,627.90

COMMON STOCK USD.0198156Q108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WORLD WRESTLING ENTERTAIN A

600.000 NHIH Local 9.966700 0.00 6.00 0.00 5,986.021.000000

Base 9.966700 0.00 6.00 0.00 5,986.02
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,800.000 NHIH Local 9.943900 0.00 18.00 0.00 17,917.021.000000

Base 9.943900 0.00 18.00 0.00 17,917.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 9.049600 0.00 3.50 0.00 6,338.221.000000

Base 9.049600 0.00 3.50 0.00 6,338.22

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 9.690000 0.00 0.00 0.00 6,783.001.000000

Base 9.690000 0.00 0.00 0.00 6,783.00

98156Q108 Total

27.50 0.000.003,800.000 Local 37,024.26

Base 0.00 27.50 0.00 37,024.26

COMMON STOCK NPV981811102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WORTHINGTON INDUSTRIES

895.000 NHIH Local 17.321900 0.00 8.95 0.00 15,512.051.000000

Base 17.321900 0.00 8.95 0.00 15,512.05

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 17.285000 0.00 1.00 0.00 1,729.501.000000

Base 17.285000 0.00 1.00 0.00 1,729.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,105.000 NHIH Local 17.278000 0.00 41.05 0.00 70,967.241.000000

Base 17.278000 0.00 41.05 0.00 70,967.24

04 Oct 2011 07 Oct 2011 USD/DTC 0.03NATIONAL FINANCIAL SERVICES CORP.

1,600.000 NHDX Local 13.277000 0.00 48.00 0.00 21,291.201.000000

Base 13.277000 0.00 48.00 0.00 21,291.20
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDG Local 13.779400 0.00 25.00 0.00 68,922.001.000000

Base 13.779400 0.00 25.00 0.00 68,922.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHZ Local 15.510000 0.00 0.00 0.00 77,550.001.000000

Base 15.510000 0.00 0.00 0.00 77,550.00

981811102 Total

124.00 0.000.0016,700.000 Local 255,971.99

Base 0.00 124.00 0.00 255,971.99

COMMON STOCK USD.0198233Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWRIGHT EXPRESS CORP

100.000 NHIH Local 50.145000 0.00 1.00 0.00 5,015.501.000000

Base 50.145000 0.00 1.00 0.00 5,015.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,300.000 NHIH Local 50.615200 0.00 33.00 0.00 167,063.161.000000

Base 50.615200 0.00 33.00 0.00 167,063.16

98233Q105 Total

34.00 0.000.003,400.000 Local 172,078.66

Base 0.00 34.00 0.00 172,078.66

COMMON STOCK USD.0198235T107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WRIGHT MEDICAL GROUP INC

1,100.000 NHIH Local 14.800000 0.00 11.00 0.00 16,291.001.000000

Base 14.800000 0.00 11.00 0.00 16,291.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 14.771700 0.00 9.00 0.00 13,303.531.000000

Base 14.771700 0.00 9.00 0.00 13,303.53
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 14.888300 0.00 15.00 0.00 22,347.451.000000

Base 14.888300 0.00 15.00 0.00 22,347.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,000.000 NHDG Local 16.943200 0.00 45.00 0.00 152,533.801.000000

Base 16.943200 0.00 45.00 0.00 152,533.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,000.000 NHHZ Local 17.990000 0.00 0.00 0.00 161,910.001.000000

Base 17.990000 0.00 0.00 0.00 161,910.00

98235T107 Total

80.00 0.000.0021,500.000 Local 366,385.78

Base 0.00 80.00 0.00 366,385.78

COMMON STOCK USD.0198310W108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWYNDHAM WORLDWIDE CORP

3,500.000 NHDG Local 28.510000 0.00 0.00 0.00 99,785.001.000000

Base 28.510000 0.00 0.00 0.00 99,785.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHIH Local 34.260000 0.00 0.00 0.00 51,390.001.000000

Base 34.260000 0.00 0.00 0.00 51,390.00

98310W108 Total

0.00 0.000.005,000.000 Local 151,175.00

Base 0.00 0.00 0.00 151,175.00

COMMON STOCK USD.01983134107 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWYNN RESORTS LTD

792.000 NHIH Local 125.020000 0.00 0.00 0.00 99,015.841.000000

Base 125.020000 0.00 0.00 0.00 99,015.84
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

96.000 NHEU Local 104.049000 0.00 1.44 0.00 9,990.141.000000

Base 104.049000 0.00 1.44 0.00 9,990.14

983134107 Total

1.44 0.000.00888.000 Local 109,005.98

Base 0.00 1.44 0.00 109,005.98

COMMON STOCK USD.01983772104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.XO GROUP INC

400.000 NHIH Local 7.838800 0.00 4.00 0.00 3,139.521.000000

Base 7.838800 0.00 4.00 0.00 3,139.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 7.813500 0.00 24.00 0.00 18,776.401.000000

Base 7.813500 0.00 24.00 0.00 18,776.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 7.869000 0.00 15.50 0.00 24,409.401.000000

Base 7.869000 0.00 15.50 0.00 24,409.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHZ Local 8.930000 0.00 0.00 0.00 27,683.001.000000

Base 8.930000 0.00 0.00 0.00 27,683.00

983772104 Total

43.50 0.000.009,000.000 Local 74,008.32

Base 0.00 43.50 0.00 74,008.32

COMMON STOCK USD.1983857103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCX RITE INC

2,400.000 NHIH Local 4.730000 0.00 24.00 0.00 11,376.001.000000

Base 4.730000 0.00 24.00 0.00 11,376.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 3.715100 0.00 29.50 0.00 21,948.591.000000

Base 3.715100 0.00 29.50 0.00 21,948.59

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHZ Local 3.820000 0.00 0.00 0.00 22,538.001.000000

Base 3.820000 0.00 0.00 0.00 22,538.00

983857103 Total

53.50 0.000.0014,200.000 Local 55,862.59

Base 0.00 53.50 0.00 55,862.59

COMMON STOCK USD2.598389B100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHXCEL ENERGY INC

9,100.000 NHDG Local 24.690000 0.00 0.00 0.00 224,679.001.000000

Base 24.690000 0.00 0.00 0.00 224,679.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHIH Local 25.940000 0.00 0.00 0.00 108,948.001.000000

Base 25.940000 0.00 0.00 0.00 108,948.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 26.290000 0.00 6.00 0.00 10,522.001.000000

Base 26.290000 0.00 6.00 0.00 10,522.00

98389B100 Total

6.00 0.000.0013,700.000 Local 344,149.00

Base 0.00 6.00 0.00 344,149.00

COMMON STOCK USD.01983919101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHXILINX INC

2,300.000 NHIH Local 32.530000 0.00 0.00 0.00 74,819.001.000000

Base 32.530000 0.00 0.00 0.00 74,819.00
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COMMON STOCK98411C100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.XENOPORT INC

1,200.000 NHIH Local 4.865800 0.00 12.00 0.00 5,850.961.000000

Base 4.865800 0.00 12.00 0.00 5,850.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 4.895000 0.00 1.00 0.00 490.501.000000

Base 4.895000 0.00 1.00 0.00 490.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 4.855800 0.00 19.00 0.00 9,245.021.000000

Base 4.855800 0.00 19.00 0.00 9,245.02

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 5.616700 0.00 7.50 0.00 8,432.551.000000

Base 5.616700 0.00 7.50 0.00 8,432.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 5.800000 0.00 0.00 0.00 8,700.001.000000

Base 5.800000 0.00 0.00 0.00 8,700.00

98411C100 Total

39.50 0.000.006,200.000 Local 32,719.03

Base 0.00 39.50 0.00 32,719.03

COMMON STOCK USD1.984121103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHXEROX CORP

24,900.000 NHDG Local 6.970000 0.00 0.00 0.00 173,553.001.000000

Base 6.970000 0.00 0.00 0.00 173,553.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,000.000 NHIH Local 8.150000 0.00 0.00 0.00 97,800.001.000000

Base 8.150000 0.00 0.00 0.00 97,800.00
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984121103 Total

0.00 0.000.0036,900.000 Local 271,353.00

Base 0.00 0.00 0.00 271,353.00

COMMON STOCK98416J118 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COXERIUM TECHNOLOGIES INC

1,000.000 NHIH Local 8.525900 0.00 10.00 0.00 8,535.901.000000

Base 8.525900 0.00 10.00 0.00 8,535.90

COMMON STOCK98419M100 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHXYLEM INC

1,600.000 NHIH Local 23.930000 0.00 0.00 0.00 38,288.001.000000

Base 23.930000 0.00 0.00 0.00 38,288.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,390.000 NHDM Local 24.762100 0.00 20.85 0.00 34,440.171.000000

Base 24.762100 0.00 20.85 0.00 34,440.17

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

48,500.000 NHDF Local 26.626476 0.00 0.00 0.00 1,291,384.081.000000

Base 26.626476 0.00 0.00 0.00 1,291,384.08

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

1,502.000 NHDM Local 17.851684 0.00 0.00 0.00 26,813.231.000000

Base 17.851684 0.00 0.00 0.00 26,813.23

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

5,400.000 NHDM Local 24.477217 0.00 0.00 0.00 132,176.971.000000

Base 24.477217 0.00 0.00 0.00 132,176.97

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

2,343.000 NHDM Local 23.916539 0.00 0.00 0.00 56,036.451.000000

Base 23.916539 0.00 0.00 0.00 56,036.45
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01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

300.000 NHDM Local 24.341300 0.00 0.00 0.00 7,302.391.000000

Base 24.341300 0.00 0.00 0.00 7,302.39

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

400.000 NHDM Local 28.509900 0.00 0.00 0.00 11,403.961.000000

Base 28.509900 0.00 0.00 0.00 11,403.96

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

1,400.000 NHDM Local 30.208579 0.00 0.00 0.00 42,292.011.000000

Base 30.208579 0.00 0.00 0.00 42,292.01

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

1,760.000 NHDM Local 25.896915 0.00 0.00 0.00 45,578.571.000000

Base 25.896915 0.00 0.00 0.00 45,578.57

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

5,250.000 NHHY Local 24.919811 0.00 0.00 0.00 130,829.011.000000

Base 24.919811 0.00 0.00 0.00 130,829.01

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

4,000.000 NHHY Local 28.490925 0.00 0.00 0.00 113,963.701.000000

Base 28.490925 0.00 0.00 0.00 113,963.70

01 Nov 2011 04 Nov 2011 USD/DTC3 SPINOFF NON CASH

490.000 NHHY Local 33.702939 0.00 0.00 0.00 16,514.441.000000

Base 33.702939 0.00 0.00 0.00 16,514.44

98419M100 Total

20.85 0.000.0074,335.000 Local 1,947,022.98

Base 0.00 20.85 0.00 1,947,022.98
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COMMON STOCK984332106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHYAHOO  INC

24,900.000 NHDG Local 13.160000 0.00 0.00 0.00 327,684.001.000000

Base 13.160000 0.00 0.00 0.00 327,684.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,200.000 NHIH Local 16.000000 0.00 0.00 0.00 179,200.001.000000

Base 16.000000 0.00 0.00 0.00 179,200.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHY Local 14.870800 0.00 13.50 0.00 13,397.221.000000

Base 14.870800 0.00 13.50 0.00 13,397.22

984332106 Total

13.50 0.000.0037,000.000 Local 520,281.22

Base 0.00 13.50 0.00 520,281.22

COMMON STOCK NPV987184108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.YORK WATER CO

1,100.000 NHIH Local 17.116100 0.00 11.00 0.00 18,838.711.000000

Base 17.116100 0.00 11.00 0.00 18,838.71

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 16.120600 0.00 14.00 0.00 45,151.681.000000

Base 16.120600 0.00 14.00 0.00 45,151.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHZ Local 16.720000 0.00 0.00 0.00 46,816.001.000000

Base 16.720000 0.00 0.00 0.00 46,816.00

987184108 Total

25.00 0.000.006,700.000 Local 110,806.39

Base 0.00 25.00 0.00 110,806.39
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COMMON STOCK USD.01987520103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCYOUNG INNOVATIONS INC

500.000 NHIH Local 28.705000 0.00 5.00 0.00 14,357.501.000000

Base 28.705000 0.00 5.00 0.00 14,357.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 28.976200 0.00 3.50 0.00 20,286.841.000000

Base 28.976200 0.00 3.50 0.00 20,286.84

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 28.370000 0.00 0.00 0.00 19,859.001.000000

Base 28.370000 0.00 0.00 0.00 19,859.00

987520103 Total

8.50 0.000.001,900.000 Local 54,503.34

Base 0.00 8.50 0.00 54,503.34

COMMON STOCK NPV988498101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHYUM  BRANDS INC

4,000.000 NHIH Local 55.290000 0.00 0.00 0.00 221,160.001.000000

Base 55.290000 0.00 0.00 0.00 221,160.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 57.683300 0.00 4.50 0.00 17,309.491.000000

Base 57.683300 0.00 4.50 0.00 17,309.49

988498101 Total

4.50 0.000.004,300.000 Local 238,469.49

Base 0.00 4.50 0.00 238,469.49

COMMON STOCK98884U108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZAGG INC

1,900.000 NHIH Local 11.657400 0.00 19.00 0.00 22,168.061.000000

Base 11.657400 0.00 19.00 0.00 22,168.06
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 11.920000 0.00 1.00 0.00 1,193.001.000000

Base 11.920000 0.00 1.00 0.00 1,193.00

98884U108 Total

20.00 0.000.002,000.000 Local 23,361.06

Base 0.00 20.00 0.00 23,361.06

COMMON STOCK USD.01988858106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COZALE CORP

2,900.000 NHIH Local 3.554800 0.00 29.00 0.00 10,337.921.000000

Base 3.554800 0.00 29.00 0.00 10,337.92

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,400.000 NHDG Local 2.266300 0.00 37.00 0.00 16,807.621.000000

Base 2.266300 0.00 37.00 0.00 16,807.62

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHZ Local 3.030000 0.00 0.00 0.00 22,422.001.000000

Base 3.030000 0.00 0.00 0.00 22,422.00

988858106 Total

66.00 0.000.0017,700.000 Local 49,567.54

Base 0.00 66.00 0.00 49,567.54

COMMON STOCK98887C105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZALICUS INC

6,700.000 NHIH Local 1.024600 0.00 67.00 0.00 6,931.821.000000

Base 1.024600 0.00 67.00 0.00 6,931.82

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,800.000 NHHZ Local 1.208400 0.00 102.00 0.00 8,319.121.000000

Base 1.208400 0.00 102.00 0.00 8,319.12
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98887C105 Total

169.00 0.000.0013,500.000 Local 15,250.94

Base 0.00 169.00 0.00 15,250.94

COMMON STOCK98933Q108 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEZELTIQ AESTHETICS INC

800.000 NHIH Local 12.337600 0.00 0.00 0.00 9,870.081.000000

Base 12.337600 0.00 0.00 0.00 9,870.08

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 12.323700 0.00 12.00 0.00 9,870.961.000000

Base 12.323700 0.00 12.00 0.00 9,870.96

98933Q108 Total

12.00 0.000.001,600.000 Local 19,741.04

Base 0.00 12.00 0.00 19,741.04

COMMON STOCK USD.0198944B108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZEP INC

200.000 NHIH Local 14.617500 0.00 2.00 0.00 2,925.501.000000

Base 14.617500 0.00 2.00 0.00 2,925.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 14.670000 0.00 4.00 0.00 5,872.001.000000

Base 14.670000 0.00 4.00 0.00 5,872.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 14.913200 0.00 14.00 0.00 20,892.481.000000

Base 14.913200 0.00 14.00 0.00 20,892.48

98944B108 Total

20.00 0.000.002,000.000 Local 29,689.98

Base 0.00 20.00 0.00 29,689.98
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COMMON STOCK98954A107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZILLOW INC

400.000 NHIH Local 29.014900 0.00 4.00 0.00 11,609.961.000000

Base 29.014900 0.00 4.00 0.00 11,609.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 25.367100 0.00 3.50 0.00 17,760.471.000000

Base 25.367100 0.00 3.50 0.00 17,760.47

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHZ Local 26.200000 0.00 0.00 0.00 18,340.001.000000

Base 26.200000 0.00 0.00 0.00 18,340.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 27.123200 0.00 6.00 0.00 10,855.281.000000

Base 27.123200 0.00 6.00 0.00 10,855.28

98954A107 Total

13.50 0.000.002,200.000 Local 58,565.71

Base 0.00 13.50 0.00 58,565.71

COMMON STOCK USD.0198956P102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHZIMMER HOLDINGS INC

3,800.000 NHDG Local 53.500000 0.00 0.00 0.00 203,300.001.000000

Base 53.500000 0.00 0.00 0.00 203,300.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIH Local 52.500000 0.00 0.00 0.00 84,000.001.000000

Base 52.500000 0.00 0.00 0.00 84,000.00

98956P102 Total

0.00 0.000.005,400.000 Local 287,300.00

Base 0.00 0.00 0.00 287,300.00
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COMMON STOCK USD.01989696109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZION OIL + GAS INC

400.000 NHIH Local 2.831900 0.00 4.00 0.00 1,136.761.000000

Base 2.831900 0.00 4.00 0.00 1,136.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 2.825000 0.00 2.00 0.00 567.001.000000

Base 2.825000 0.00 2.00 0.00 567.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,200.000 NHIH Local 2.803400 0.00 22.00 0.00 6,189.481.000000

Base 2.803400 0.00 22.00 0.00 6,189.48

989696109 Total

28.00 0.000.002,800.000 Local 7,893.24

Base 0.00 28.00 0.00 7,893.24

COMMON STOCK NPV989701107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHZIONS BANCORPORATION

3,100.000 NHDG Local 14.070000 0.00 0.00 0.00 43,617.001.000000

Base 14.070000 0.00 0.00 0.00 43,617.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHIH Local 16.410000 0.00 0.00 0.00 26,256.001.000000

Base 16.410000 0.00 0.00 0.00 26,256.00

989701107 Total

0.00 0.000.004,700.000 Local 69,873.00

Base 0.00 0.00 0.00 69,873.00

COMMON STOCK98973P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZIOPHARM ONCOLOGY INC

1,000.000 NHIH Local 4.825500 0.00 10.00 0.00 4,835.501.000000

Base 4.825500 0.00 10.00 0.00 4,835.50
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,300.000 NHIH Local 4.802600 0.00 43.00 0.00 20,694.181.000000

Base 4.802600 0.00 43.00 0.00 20,694.18

98973P101 Total

53.00 0.000.005,300.000 Local 25,529.68

Base 0.00 53.00 0.00 25,529.68

COMMON STOCK USD.0198974P100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZIX CORP

500.000 NHIH Local 2.734500 0.00 5.00 0.00 1,372.251.000000

Base 2.734500 0.00 5.00 0.00 1,372.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,500.000 NHIH Local 2.784100 0.00 55.00 0.00 15,367.551.000000

Base 2.784100 0.00 55.00 0.00 15,367.55

98974P100 Total

60.00 0.000.006,000.000 Local 16,739.80

Base 0.00 60.00 0.00 16,739.80

COMMON STOCK98974X103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCZIPCAR INC

900.000 NHIH Local 18.445000 0.00 9.00 0.00 16,609.501.000000

Base 18.445000 0.00 9.00 0.00 16,609.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 17.051900 0.00 2.50 0.00 8,528.451.000000

Base 17.051900 0.00 2.50 0.00 8,528.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHZ Local 17.080000 0.00 0.00 0.00 8,540.001.000000

Base 17.080000 0.00 0.00 0.00 8,540.00
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98974X103 Total

11.50 0.000.001,900.000 Local 33,677.95

Base 0.00 11.50 0.00 33,677.95

COMMON STOCK USD.0198975W104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZOLTEK COMPANIES INC

300.000 NHIH Local 6.886700 0.00 3.00 0.00 2,069.011.000000

Base 6.886700 0.00 3.00 0.00 2,069.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 6.890700 0.00 22.00 0.00 15,181.541.000000

Base 6.890700 0.00 22.00 0.00 15,181.54

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 5.841400 0.00 31.00 0.00 36,247.681.000000

Base 5.841400 0.00 31.00 0.00 36,247.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 6.300000 0.00 0.00 0.00 39,060.001.000000

Base 6.300000 0.00 0.00 0.00 39,060.00

98975W104 Total

56.00 0.000.0014,900.000 Local 92,558.23

Base 0.00 56.00 0.00 92,558.23

COMMON STOCK NPV989817101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZUMIEZ INC

100.000 NHIH Local 23.015000 0.00 1.00 0.00 2,302.501.000000

Base 23.015000 0.00 1.00 0.00 2,302.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 22.976300 0.00 18.00 0.00 41,375.341.000000

Base 22.976300 0.00 18.00 0.00 41,375.34



Prepared by State StreetPage 1889

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

989817101 Total

19.00 0.000.001,900.000 Local 43,677.84

Base 0.00 19.00 0.00 43,677.84

COMMON STOCK USD.1989855101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZYGO CORP

300.000 NHIH Local 17.725000 0.00 3.00 0.00 5,320.501.000000

Base 17.725000 0.00 3.00 0.00 5,320.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 17.560000 0.00 1.00 0.00 1,757.001.000000

Base 17.560000 0.00 1.00 0.00 1,757.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,000.000 NHIH Local 17.635500 0.00 10.00 0.00 17,645.501.000000

Base 17.635500 0.00 10.00 0.00 17,645.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 11.498200 0.00 15.00 0.00 34,509.601.000000

Base 11.498200 0.00 15.00 0.00 34,509.60

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 13.510000 0.00 0.00 0.00 40,530.001.000000

Base 13.510000 0.00 0.00 0.00 40,530.00

989855101 Total

29.00 0.000.007,400.000 Local 99,762.60

Base 0.00 29.00 0.00 99,762.60

COMMON STOCK USD.01989922109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZOLL MEDICAL CORP

1,600.000 NHIH Local 37.505500 0.00 16.00 0.00 60,024.801.000000

Base 37.505500 0.00 16.00 0.00 60,024.80
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 36.900000 0.00 4.00 0.00 14,764.001.000000

Base 36.900000 0.00 4.00 0.00 14,764.00

989922109 Total

20.00 0.000.002,000.000 Local 74,788.80

Base 0.00 20.00 0.00 74,788.80

LIMITED PARTNERSHIPACI0035N3 26 Oct 2011 26 Oct 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD 2008

325,602.000 NHEL Local 1.000000 0.00 0.00 0.00 325,602.001.000000

Base 1.000000 0.00 0.00 0.00 325,602.00

29 Nov 2011 29 Nov 2011 USD/BOSCAPITAL CALL

235,320.000 NHEL Local 1.000000 0.00 0.00 0.00 235,320.001.000000

Base 1.000000 0.00 0.00 0.00 235,320.00

30 Dec 2011 30 Dec 2011 USD/BOSCAPITAL CALL

294,150.000 NHEL Local 1.000000 0.00 0.00 0.00 294,150.001.000000

Base 1.000000 0.00 0.00 0.00 294,150.00

ACI0035N3 Total

0.00 0.000.00855,072.000 Local 855,072.00

Base 0.00 0.00 0.00 855,072.00

LIMITED PARTNERSHIPACI0035T0 24 Oct 2011 24 Oct 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD SER09

68,960.000 NHEL Local 1.000000 0.00 0.00 0.00 68,960.001.000000

Base 1.000000 0.00 0.00 0.00 68,960.00

29 Nov 2011 29 Nov 2011 USD/BOSCAPITAL CALL

198,260.000 NHEL Local 1.000000 0.00 0.00 0.00 198,260.001.000000

Base 1.000000 0.00 0.00 0.00 198,260.00
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30 Dec 2011 30 Dec 2011 USD/BOSCAPITAL CALL

86,200.000 NHEL Local 1.000000 0.00 0.00 0.00 86,200.001.000000

Base 1.000000 0.00 0.00 0.00 86,200.00

ACI0035T0 Total

0.00 0.000.00353,420.000 Local 353,420.00

Base 0.00 0.00 0.00 353,420.00

LIMITED PARTNERSHIPACI0040Y2 21 Oct 2011 21 Oct 2011 USD/BOSCAPITAL CALLFRANKLIN PARK VENTURE FD2010

43,750.000 NHEL Local 1.000000 0.00 0.00 0.00 43,750.001.000000

Base 1.000000 0.00 0.00 0.00 43,750.00

29 Nov 2011 29 Nov 2011 USD/BOSCAPITAL CALL

81,250.000 NHEL Local 1.000000 0.00 0.00 0.00 81,250.001.000000

Base 1.000000 0.00 0.00 0.00 81,250.00

30 Dec 2011 30 Dec 2011 USD/BOSCAPITAL CALL

112,250.000 NHEL Local 1.000000 0.00 0.00 0.00 112,250.001.000000

Base 1.000000 0.00 0.00 0.00 112,250.00

ACI0040Y2 Total

0.00 0.000.00237,250.000 Local 237,250.00

Base 0.00 0.00 0.00 237,250.00

LIMITED PARTNERSHIPACI006KU3 21 Oct 2011 21 Oct 2011 USD/BOSCAPITAL CALLTA ASSOCIATES XI LP

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

12 Dec 2011 12 Dec 2011 USD/BOSCAPITAL CALL

625,000.000 NHEL Local 1.000000 0.00 0.00 0.00 625,000.001.000000

Base 1.000000 0.00 0.00 0.00 625,000.00
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21 Dec 2011 21 Dec 2011 USD/BOSCAPITAL CALL

937,500.000 NHEL Local 1.000000 0.00 0.00 0.00 937,500.001.000000

Base 1.000000 0.00 0.00 0.00 937,500.00

ACI006KU3 Total

0.00 0.000.001,812,500.000 Local 1,812,500.00

Base 0.00 0.00 0.00 1,812,500.00

MUTUAL FUNDACI00KCQ0 14 Dec 2011 23 Dec 2011 USD/BOS8 MUTUAL FUNDS LTDTEMPLETON INTL SMALLER COS

20,462.889 NHEB Local 32.819999 0.00 0.00 0.00 671,592.001.000000

Base 32.819999 0.00 0.00 0.00 671,592.00

VI LPACI00KDF3 31 Oct 2011 31 Oct 2011 USD/BOSCAPITAL CALLBLACKSTONE CAPITAL PARTNERS

257,319.200 NHEL Local 1.000000 0.00 0.00 0.00 257,319.201.000000

Base 1.000000 0.00 0.00 0.00 257,319.20

18 Nov 2011 18 Nov 2011 USD/BOSCAPITAL CALL

1,270,287.150 NHEL Local 1.000000 0.00 0.00 0.00 1,270,287.151.000000

Base 1.000000 0.00 0.00 0.00 1,270,287.15

19 Dec 2011 19 Dec 2011 USD/BOSCAPITAL CALL

839,867.210 NHEL Local 1.000000 0.00 0.00 0.00 839,867.211.000000

Base 1.000000 0.00 0.00 0.00 839,867.21

ACI00KDF3 Total

0.00 0.000.002,367,473.560 Local 2,367,473.56

Base 0.00 0.00 0.00 2,367,473.56

REITACI00LU47 08 Dec 2011 08 Dec 2011 USD/BOSCAPITAL CALLING TAKEOVER PORTFOLIO

250,000.000 NHER 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
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REITACI00LU54 31 Oct 2011 USD/BOSCAPITAL CALLCB RICHARD ELLIS

339,678.020 NHEP Local 1.000000 0.00 0.00 0.00 339,678.021.000000

Base 1.000000 0.00 0.00 0.00 339,678.02

31 Oct 2011 CANCEL USD/BOSCAPITAL CALL

-339,678.020 NHEP Local 1.000000 0.00 0.00 0.00 -339,678.021.000000

Base 1.000000 0.00 0.00 0.00 -339,678.02

ACI00LU54 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

REITACI00Q1W6 24 Oct 2011 24 Oct 2011 USD/BOSCAPITAL CALLCLARION PARTNERS

500,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 500,000.001.000000

Base 1.000000 0.00 0.00 0.00 500,000.00

27 Oct 2011 27 Oct 2011 USD/BOSCAPITAL CALL

52,460,639.000 NHEQ Local 1.000000 0.00 0.00 0.00 52,460,639.001.000000

Base 1.000000 0.00 0.00 0.00 52,460,639.00

09 Dec 2011 09 Dec 2011 USD/BOSCAPITAL CALL

150,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 150,000.001.000000

Base 1.000000 0.00 0.00 0.00 150,000.00

14 Dec 2011 14 Dec 2011 USD/BOSCAPITAL CALL

39,300,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 39,300,000.001.000000

Base 1.000000 0.00 0.00 0.00 39,300,000.00

19 Dec 2011 19 Dec 2011 USD/BOSCAPITAL CALL

20,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 20,000.001.000000

Base 1.000000 0.00 0.00 0.00 20,000.00
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ACI00Q1W6 Total

0.00 0.000.0092,430,639.000 Local 92,430,639.00

Base 0.00 0.00 0.00 92,430,639.00

LIMITED PARTNERSHIPACI00WAI4 01 Nov 2011 01 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTENTRUST CAPITAL

5,000,000.000 NHHG Local 1.000000 0.00 0.00 0.00 5,000,000.001.000000

Base 1.000000 0.00 0.00 0.00 5,000,000.00

01 Dec 2011 01 Dec 2011 USD/BOSCAPITAL CALL

4,750,000.000 NHHG Local 1.000000 0.00 0.00 0.00 4,750,000.001.000000

Base 1.000000 0.00 0.00 0.00 4,750,000.00

01 Dec 2011 01 Dec 2011 USD/BOSCAPITAL CALL

4,750,000.000 NHHG Local 1.000000 0.00 0.00 0.00 4,750,000.001.000000

Base 1.000000 0.00 0.00 0.00 4,750,000.00

ACI00WAI4 Total

0.00 0.000.0014,500,000.000 Local 14,500,000.00

Base 0.00 0.00 0.00 14,500,000.00

LIMITED PARTNERSHIPACI015986 08 Nov 2011 08 Nov 2011 USD/BOSCAPITAL CALLWICKS CAPITAL PARTNERS IV LP

233,333.000 NHEL Local 1.000000 0.00 0.00 0.00 233,333.001.000000

Base 1.000000 0.00 0.00 0.00 233,333.00

GDRB05N80906 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHSISTEMA JSFC REG S SPONS GDR

3,646.000 NHIL Local 16.080000 0.00 0.00 0.00 58,627.681.000000

Base 16.080000 0.00 0.00 0.00 58,627.68

GDRB0DK75903 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHNOVATEK OAO SPONS GDR REG S

1,813.000 NHIL Local 139.400000 0.00 0.00 0.00 252,732.201.000000

Base 139.400000 0.00 0.00 0.00 252,732.20
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GDRB0RTNX900 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHNOVOLIPET STEEL GDR REG S

1,067.000 NHIL Local 19.510000 0.00 0.00 0.00 20,817.171.000000

Base 19.510000 0.00 0.00 0.00 20,817.17

GDR INR1.B15S2P904 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHHINDALCO INDU 144A/REG S GDR

18,096.000 NHIL Local 2.690000 0.00 0.00 0.00 48,678.241.000000

Base 2.690000 0.00 0.00 0.00 48,678.24

GDRB1FY0V909 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHTMK GDR REG S

7,486.000 NHIL Local 10.650000 0.00 0.00 0.00 79,725.901.000000

Base 10.650000 0.00 0.00 0.00 79,725.90

GDRB1W7FX909 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHVTB BANK OJSC GDR REG S

41,752.000 NHIL Local 4.050000 0.00 0.00 0.00 169,095.601.000000

Base 4.050000 0.00 0.00 0.00 169,095.60

COMMON STOCK USD.01G0129K104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AIRCASTLE LTD

3,200.000 NHIH Local 11.711400 0.00 32.00 0.00 37,508.481.000000

Base 11.711400 0.00 32.00 0.00 37,508.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 11.726300 0.00 4.00 0.00 4,694.521.000000

Base 11.726300 0.00 4.00 0.00 4,694.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 11.671600 0.00 16.00 0.00 18,690.561.000000

Base 11.671600 0.00 16.00 0.00 18,690.56

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,800.000 NHDG Local 8.876200 0.00 59.00 0.00 104,798.161.000000

Base 8.876200 0.00 59.00 0.00 104,798.16
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,800.000 NHHZ Local 10.340000 0.00 0.00 0.00 122,012.001.000000

Base 10.340000 0.00 0.00 0.00 122,012.00

G0129K104 Total

111.00 0.000.0028,800.000 Local 287,703.72

Base 0.00 111.00 0.00 287,703.72

COMMON STOCK USD.01G01767105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALKERMES PLC

4,958.000 NHIH Local 15.910101 0.00 49.58 0.00 78,931.861.000000

Base 15.910101 0.00 49.58 0.00 78,931.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 15.897500 0.00 6.00 0.00 9,544.501.000000

Base 15.897500 0.00 6.00 0.00 9,544.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,942.000 NHIH Local 15.822801 0.00 29.42 0.00 46,580.101.000000

Base 15.822801 0.00 29.42 0.00 46,580.10

G01767105 Total

85.00 0.000.008,500.000 Local 135,056.46

Base 0.00 85.00 0.00 135,056.46

COMMON STOCK USD1.G0229R108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALTERRA CAPITAL HOLDINGS LTD

8,100.000 NHIH Local 22.468100 0.00 81.00 0.00 182,072.611.000000

Base 22.468100 0.00 81.00 0.00 182,072.61

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,400.000 NHDG Local 18.834900 0.00 102.00 0.00 384,333.961.000000

Base 18.834900 0.00 102.00 0.00 384,333.96
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,400.000 NHHZ Local 19.650000 0.00 0.00 0.00 400,860.001.000000

Base 19.650000 0.00 0.00 0.00 400,860.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHZ Local 22.372500 0.00 6.00 0.00 8,955.001.000000

Base 22.372500 0.00 6.00 0.00 8,955.00

G0229R108 Total

189.00 0.000.0049,300.000 Local 976,221.57

Base 0.00 189.00 0.00 976,221.57

COMMON STOCKG02602103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMDOCS LTD

3,300.000 NHDG Local 27.120000 0.00 0.00 0.00 89,496.001.000000

Base 27.120000 0.00 0.00 0.00 89,496.00

COMMON STOCK USD.01G02995101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN SAFETY INS HOLDINGS

900.000 NHIH Local 21.601100 0.00 9.00 0.00 19,449.991.000000

Base 21.601100 0.00 9.00 0.00 19,449.99

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 18.313500 0.00 11.50 0.00 42,132.551.000000

Base 18.313500 0.00 11.50 0.00 42,132.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHZ Local 19.050000 0.00 0.00 0.00 43,815.001.000000

Base 19.050000 0.00 0.00 0.00 43,815.00

G02995101 Total

20.50 0.000.005,500.000 Local 105,397.54

Base 0.00 20.50 0.00 105,397.54
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COMMON STOCK USD.01G0450A105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARCH CAPITAL GROUP LTD

2,800.000 NHDG Local 32.675000 0.00 0.00 0.00 91,490.001.000000

Base 32.675000 0.00 0.00 0.00 91,490.00

COMMON STOCK USD1.G0464B107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ARGO GROUP INTERNATIONAL

800.000 NHIH Local 29.628800 0.00 8.00 0.00 23,711.041.000000

Base 29.628800 0.00 8.00 0.00 23,711.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 29.733900 0.00 16.00 0.00 47,590.241.000000

Base 29.733900 0.00 16.00 0.00 47,590.24

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 27.806900 0.00 30.50 0.00 169,652.591.000000

Base 27.806900 0.00 30.50 0.00 169,652.59

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHZ Local 29.400000 0.00 0.00 0.00 179,340.001.000000

Base 29.400000 0.00 0.00 0.00 179,340.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 28.710000 0.00 3.00 0.00 5,745.001.000000

Base 28.710000 0.00 3.00 0.00 5,745.00

G0464B107 Total

57.50 0.000.0014,800.000 Local 426,038.87

Base 0.00 57.50 0.00 426,038.87

COMMON STOCK USD.01G0471F109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APCO OIL AND GAS INTL INC

800.000 NHIH Local 83.373400 0.00 8.00 0.00 66,706.721.000000

Base 83.373400 0.00 8.00 0.00 66,706.72



Prepared by State StreetPage 1899

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 STOCKG05384105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASPEN INSURANCE HOLDINGS LTD

1,100.000 NHDG Local 23.040000 0.00 0.00 0.00 25,344.001.000000

Base 23.040000 0.00 0.00 0.00 25,344.00

COMMON STOCK USD.01G0585R106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASSURED GUARANTY LTD

4,200.000 NHDG Local 10.990000 0.00 0.00 0.00 46,158.001.000000

Base 10.990000 0.00 0.00 0.00 46,158.00

COMMON STOCKG0692U109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAXIS CAPITAL HOLDINGS LTD

2,300.000 NHDG Local 25.940000 0.00 0.00 0.00 59,662.001.000000

Base 25.940000 0.00 0.00 0.00 59,662.00

COMMON STOCKG10082140 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ENERGY XXI BERMUDA

5,141.000 NHIH Local 31.679401 0.00 51.41 0.00 162,915.211.000000

Base 31.679401 0.00 51.41 0.00 162,915.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 31.279000 0.00 15.00 0.00 46,933.501.000000

Base 31.279000 0.00 15.00 0.00 46,933.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

59.000 NHIH Local 31.530000 0.00 0.59 0.00 1,860.861.000000

Base 31.530000 0.00 0.59 0.00 1,860.86

G10082140 Total

67.00 0.000.006,700.000 Local 211,709.57

Base 0.00 67.00 0.00 211,709.57

COMMON STOCKG1151C101 15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACCENTURE PLC CL A

5,600.000 NHIH Local 57.520000 0.00 0.00 0.00 322,112.001.000000

Base 57.520000 0.00 0.00 0.00 322,112.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHEU Local 54.015000 0.00 6.00 0.00 21,612.001.000000

Base 54.015000 0.00 6.00 0.00 21,612.00

G1151C101 Total

6.00 0.000.006,000.000 Local 343,724.00

Base 0.00 6.00 0.00 343,724.00

COMMON STOCK USD.01G16962105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBUNGE LTD

2,000.000 NHDG Local 58.290000 0.00 0.00 0.00 116,580.001.000000

Base 58.290000 0.00 0.00 0.00 116,580.00

COMMON STOCK USD.08G20045202 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCENTRAL EUROPEAN MEDIA ENT A

3,300.000 NHIH Local 9.810900 0.00 33.00 0.00 32,408.971.000000

Base 9.810900 0.00 33.00 0.00 32,408.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,400.000 NHDG Local 6.921200 0.00 42.00 0.00 58,180.081.000000

Base 6.921200 0.00 42.00 0.00 58,180.08

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,400.000 NHHZ Local 9.740000 0.00 0.00 0.00 81,816.001.000000

Base 9.740000 0.00 0.00 0.00 81,816.00

G20045202 Total

75.00 0.000.0020,100.000 Local 172,405.05

Base 0.00 75.00 0.00 172,405.05

COMMON STOCK USD.6G23773107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONSOLIDATED WATER CO ORD SH

1,000.000 NHIH Local 9.011000 0.00 10.00 0.00 9,021.001.000000

Base 9.011000 0.00 10.00 0.00 9,021.00
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 8.836700 0.00 3.00 0.00 2,654.011.000000

Base 8.836700 0.00 3.00 0.00 2,654.01

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 8.118800 0.00 16.00 0.00 25,996.161.000000

Base 8.118800 0.00 16.00 0.00 25,996.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHZ Local 8.970000 0.00 0.00 0.00 28,704.001.000000

Base 8.970000 0.00 0.00 0.00 28,704.00

G23773107 Total

29.00 0.000.007,700.000 Local 66,375.17

Base 0.00 29.00 0.00 66,375.17

COMMON STOCK USD.01G24140108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOOPER INDUSTRIES PLC

1,000.000 NHDG Local 46.120000 0.00 0.00 0.00 46,120.001.000000

Base 46.120000 0.00 0.00 0.00 46,120.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

10,470.000 NHDM Local 55.307500 0.00 157.05 0.00 579,226.581.000000

Base 55.307500 0.00 157.05 0.00 579,226.58

G24140108 Total

157.05 0.000.0011,470.000 Local 625,346.58

Base 0.00 157.05 0.00 625,346.58

COMMON STOCK USD5.G2519Y108 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCREDICORP LTD

1,300.000 NHIL Local 101.759200 0.00 17.55 0.00 132,304.511.000000

Base 101.759200 0.00 17.55 0.00 132,304.51



Prepared by State StreetPage 1902

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHIL Local 102.660000 0.00 0.00 0.00 143,724.001.000000

Base 102.660000 0.00 0.00 0.00 143,724.00

G2519Y108 Total

17.55 0.000.002,700.000 Local 276,028.51

Base 0.00 17.55 0.00 276,028.51

COMMON STOCK USD.2G2554F113 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOVIDIEN PLC

4,600.000 NHDG Local 44.100000 0.00 0.00 0.00 202,860.001.000000

Base 44.100000 0.00 0.00 0.00 202,860.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHIH Local 47.310000 0.00 0.00 0.00 198,702.001.000000

Base 47.310000 0.00 0.00 0.00 198,702.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHEU Local 43.005300 0.00 4.50 0.00 12,906.091.000000

Base 43.005300 0.00 4.50 0.00 12,906.09

G2554F113 Total

4.50 0.000.009,100.000 Local 414,468.09

Base 0.00 4.50 0.00 414,468.09

COMMON STOCK USD1.G30397106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENDURANCE SPECIALTY HOLDINGS

700.000 NHDG Local 34.150000 0.00 0.00 0.00 23,905.001.000000

Base 34.150000 0.00 0.00 0.00 23,905.00

26 Oct 2011 31 Oct 2011 USD/DTC 0.01WEEDEN + CO.

350.000 NHDX Local 37.297500 0.00 3.50 0.00 13,057.631.000000

Base 37.297500 0.00 3.50 0.00 13,057.63
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27 Oct 2011 01 Nov 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

3,400.000 NHDX Local 38.129800 0.00 102.00 0.00 129,743.321.000000

Base 38.129800 0.00 102.00 0.00 129,743.32

28 Oct 2011 02 Nov 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

1,450.000 NHDX Local 37.260500 0.00 43.50 0.00 54,071.231.000000

Base 37.260500 0.00 43.50 0.00 54,071.23

G30397106 Total

149.00 0.000.005,900.000 Local 220,777.18

Base 0.00 149.00 0.00 220,777.18

COMMON STOCK USD1.G3075P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCENSTAR GROUP LTD

200.000 NHIH Local 97.280000 0.00 2.00 0.00 19,458.001.000000

Base 97.280000 0.00 2.00 0.00 19,458.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 97.403800 0.00 4.00 0.00 38,965.521.000000

Base 97.403800 0.00 4.00 0.00 38,965.52

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 91.223600 0.00 7.50 0.00 136,842.901.000000

Base 91.223600 0.00 7.50 0.00 136,842.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHZ Local 98.910000 0.00 0.00 0.00 148,365.001.000000

Base 98.910000 0.00 0.00 0.00 148,365.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

100.000 NHHZ Local 94.490000 0.00 1.50 0.00 9,450.501.000000

Base 94.490000 0.00 1.50 0.00 9,450.50
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G3075P101 Total

15.00 0.000.003,700.000 Local 353,081.92

Base 0.00 15.00 0.00 353,081.92

COMMON STOCK USD.01G3223R108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEVEREST RE GROUP LTD

800.000 NHDG Local 79.380000 0.00 0.00 0.00 63,504.001.000000

Base 79.380000 0.00 0.00 0.00 63,504.00

COMMON STOCK USD.01G3323L100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FABRINET

193.000 NHIH Local 13.967409 0.00 1.93 0.00 2,697.641.000000

Base 13.967409 0.00 1.93 0.00 2,697.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,607.000 NHIH Local 14.049100 0.00 16.07 0.00 22,592.971.000000

Base 14.049100 0.00 16.07 0.00 22,592.97

G3323L100 Total

18.00 0.000.001,800.000 Local 25,290.61

Base 0.00 18.00 0.00 25,290.61

COMMON STOCK USD.01G36738105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FRESH DEL MONTE PRODUCE INC

600.000 NHIH Local 25.901300 0.00 6.00 0.00 15,546.781.000000

Base 25.901300 0.00 6.00 0.00 15,546.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 25.887200 0.00 27.00 0.00 69,922.441.000000

Base 25.887200 0.00 27.00 0.00 69,922.44

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,200.000 NHDG Local 22.495400 0.00 41.00 0.00 184,503.281.000000

Base 22.495400 0.00 41.00 0.00 184,503.28
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHHZ Local 24.580000 0.00 0.00 0.00 201,556.001.000000

Base 24.580000 0.00 0.00 0.00 201,556.00

G36738105 Total

74.00 0.000.0019,700.000 Local 471,528.50

Base 0.00 74.00 0.00 471,528.50

COMMON STOCK USD2.5G3682E127 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFRONTLINE LTD

4,600.000 NHIH Local 5.769700 0.00 46.00 0.00 26,586.621.000000

Base 5.769700 0.00 46.00 0.00 26,586.62

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,800.000 NHDG Local 4.130500 0.00 59.00 0.00 48,798.901.000000

Base 4.130500 0.00 59.00 0.00 48,798.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,800.000 NHHZ Local 4.860000 0.00 0.00 0.00 57,348.001.000000

Base 4.860000 0.00 0.00 0.00 57,348.00

G3682E127 Total

105.00 0.000.0028,200.000 Local 132,733.52

Base 0.00 105.00 0.00 132,733.52

COMMON STOCKG3727Q101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFREESCALE SEMICONDUCTOR HOLD

1,280.000 NHDG Local 11.030000 0.00 0.00 0.00 14,118.401.000000

Base 11.030000 0.00 0.00 0.00 14,118.40

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,300.000 NHHY Local 12.307300 0.00 19.50 0.00 16,018.991.000000

Base 12.307300 0.00 19.50 0.00 16,018.99
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Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

G3727Q101 Total

19.50 0.000.002,580.000 Local 30,137.39

Base 0.00 19.50 0.00 30,137.39

COMMON STOCK USD.01G3922B107 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.GENPACT LTD

3,200.000 NHDZ Local 15.283100 0.00 64.00 0.00 48,969.921.000000

Base 15.283100 0.00 64.00 0.00 48,969.92

COMMON STOCK USD.01G39300101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLOBAL SOURCES LTD

100.000 NHIH Local 6.165000 0.00 1.00 0.00 617.501.000000

Base 6.165000 0.00 1.00 0.00 617.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 6.192200 0.00 9.00 0.00 5,581.981.000000

Base 6.192200 0.00 9.00 0.00 5,581.98

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 6.229900 0.00 4.00 0.00 4,987.921.000000

Base 6.229900 0.00 4.00 0.00 4,987.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHZ Local 6.770000 0.00 0.00 0.00 5,416.001.000000

Base 6.770000 0.00 0.00 0.00 5,416.00

G39300101 Total

14.00 0.000.002,600.000 Local 16,603.40

Base 0.00 14.00 0.00 16,603.40

COMMON STOCKG39319101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GLOBAL INDEMNITY PLC

700.000 NHIH Local 18.752900 0.00 7.00 0.00 13,134.031.000000

Base 18.752900 0.00 7.00 0.00 13,134.03



Prepared by State StreetPage 1907

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 18.683400 0.00 5.00 0.00 9,346.701.000000

Base 18.683400 0.00 5.00 0.00 9,346.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 16.743500 0.00 15.00 0.00 50,245.501.000000

Base 16.743500 0.00 15.00 0.00 50,245.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHZ Local 18.090000 0.00 0.00 0.00 54,270.001.000000

Base 18.090000 0.00 0.00 0.00 54,270.00

G39319101 Total

27.00 0.000.007,200.000 Local 126,996.23

Base 0.00 27.00 0.00 126,996.23

COMMON STOCK USD.01G4095J109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GREENLIGHT CAPITAL RE LTD A

127.000 NHIH Local 22.513622 0.00 1.27 0.00 2,860.501.000000

Base 22.513622 0.00 1.27 0.00 2,860.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,373.000 NHIH Local 22.587598 0.00 23.73 0.00 53,624.101.000000

Base 22.587598 0.00 23.73 0.00 53,624.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 20.578400 0.00 24.00 0.00 98,800.321.000000

Base 20.578400 0.00 24.00 0.00 98,800.32

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 21.770000 0.00 0.00 0.00 104,496.001.000000

Base 21.770000 0.00 0.00 0.00 104,496.00



Prepared by State StreetPage 1908

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 22.920000 0.00 3.00 0.00 4,587.001.000000

Base 22.920000 0.00 3.00 0.00 4,587.00

G4095J109 Total

52.00 0.000.0012,300.000 Local 264,367.92

Base 0.00 52.00 0.00 264,367.92

COMMON STOCK USD.1G4388N106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HELEN OF TROY LTD

200.000 NHIH Local 28.430000 0.00 2.00 0.00 5,688.001.000000

Base 28.430000 0.00 2.00 0.00 5,688.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 28.463400 0.00 26.00 0.00 74,030.841.000000

Base 28.463400 0.00 26.00 0.00 74,030.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 25.908700 0.00 34.50 0.00 178,804.531.000000

Base 25.908700 0.00 34.50 0.00 178,804.53

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 26.250000 0.00 0.00 0.00 181,125.001.000000

Base 26.250000 0.00 0.00 0.00 181,125.00

G4388N106 Total

62.50 0.000.0016,600.000 Local 439,648.37

Base 0.00 62.50 0.00 439,648.37

COMMON STOCK USD1.G47791101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINGERSOLL RAND PLC

1,200.000 NHDG Local 28.090000 0.00 0.00 0.00 33,708.001.000000

Base 28.090000 0.00 0.00 0.00 33,708.00



Prepared by State StreetPage 1909

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHIH Local 31.190000 0.00 0.00 0.00 90,451.001.000000

Base 31.190000 0.00 0.00 0.00 90,451.00

G47791101 Total

0.00 0.000.004,100.000 Local 124,159.00

Base 0.00 0.00 0.00 124,159.00

COMMON STOCK USD.2G491BT108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINVESCO LTD

8,300.000 NHDG Local 15.510000 0.00 0.00 0.00 128,733.001.000000

Base 15.510000 0.00 0.00 0.00 128,733.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHIH Local 20.100000 0.00 0.00 0.00 80,400.001.000000

Base 20.100000 0.00 0.00 0.00 80,400.00

G491BT108 Total

0.00 0.000.0012,300.000 Local 209,133.00

Base 0.00 0.00 0.00 209,133.00

COMMON STOCK USD.01G5299G106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCKNIGHTSBRIDGE TANKERS LTD

2,000.000 NHIH Local 17.274500 0.00 20.00 0.00 34,569.001.000000

Base 17.274500 0.00 20.00 0.00 34,569.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 15.890100 0.00 24.00 0.00 76,296.481.000000

Base 15.890100 0.00 24.00 0.00 76,296.48

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHZ Local 16.330000 0.00 0.00 0.00 78,384.001.000000

Base 16.330000 0.00 0.00 0.00 78,384.00



Prepared by State StreetPage 1910

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

G5299G106 Total

44.00 0.000.0011,600.000 Local 189,249.48

Base 0.00 44.00 0.00 189,249.48

COMMON STOCKG5315B107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKOSMOS ENERGY LTD

1,470.000 NHDG Local 11.710000 0.00 0.00 0.00 17,213.701.000000

Base 11.710000 0.00 0.00 0.00 17,213.70

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHY Local 14.199200 0.00 18.00 0.00 17,057.041.000000

Base 14.199200 0.00 18.00 0.00 17,057.04

G5315B107 Total

18.00 0.000.002,670.000 Local 34,270.74

Base 0.00 18.00 0.00 34,270.74

COMMON STOCK USD.01G5753U112 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MAIDEN HOLDINGS LTD

3,100.000 NHIH Local 8.674200 0.00 31.00 0.00 26,921.021.000000

Base 8.674200 0.00 31.00 0.00 26,921.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 8.620000 0.00 14.00 0.00 12,082.001.000000

Base 8.620000 0.00 14.00 0.00 12,082.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,300.000 NHDG Local 7.177500 0.00 56.50 0.00 81,162.251.000000

Base 7.177500 0.00 56.50 0.00 81,162.25

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHHZ Local 7.670000 0.00 0.00 0.00 86,671.001.000000

Base 7.670000 0.00 0.00 0.00 86,671.00



Prepared by State StreetPage 1911

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

G5753U112 Total

101.50 0.000.0027,100.000 Local 206,836.27

Base 0.00 101.50 0.00 206,836.27

COMMON STOCKG5876H105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARVELL TECHNOLOGY GROUP LTD

9,100.000 NHDG Local 14.530000 0.00 0.00 0.00 132,223.001.000000

Base 14.530000 0.00 0.00 0.00 132,223.00

COMMON STOCKG62185106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MONTPELIER RE HOLDINGS LTD

3,894.000 NHIH Local 16.972900 0.00 38.94 0.00 66,131.411.000000

Base 16.972900 0.00 38.94 0.00 66,131.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 17.047500 0.00 2.00 0.00 3,411.501.000000

Base 17.047500 0.00 2.00 0.00 3,411.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,506.000 NHIH Local 17.037397 0.00 15.06 0.00 25,673.381.000000

Base 17.037397 0.00 15.06 0.00 25,673.38

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,000.000 NHDG Local 17.370300 0.00 70.00 0.00 243,254.201.000000

Base 17.370300 0.00 70.00 0.00 243,254.20

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,000.000 NHHZ Local 18.110000 0.00 0.00 0.00 253,540.001.000000

Base 18.110000 0.00 0.00 0.00 253,540.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

400.000 NHHZ Local 16.722500 0.00 6.00 0.00 6,695.001.000000

Base 16.722500 0.00 6.00 0.00 6,695.00



Prepared by State StreetPage 1912

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

G62185106 Total

132.00 0.000.0034,000.000 Local 598,705.49

Base 0.00 132.00 0.00 598,705.49

COMMON STOCKG6331P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALPHA + OMEGA SEMICONDUCTOR

1,100.000 NHIH Local 9.089500 0.00 11.00 0.00 10,009.451.000000

Base 9.089500 0.00 11.00 0.00 10,009.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 9.142500 0.00 2.00 0.00 1,830.501.000000

Base 9.142500 0.00 2.00 0.00 1,830.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 7.587900 0.00 16.50 0.00 25,056.571.000000

Base 7.587900 0.00 16.50 0.00 25,056.57

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHZ Local 7.650000 0.00 0.00 0.00 25,245.001.000000

Base 7.650000 0.00 0.00 0.00 25,245.00

G6331P104 Total

29.50 0.000.007,900.000 Local 62,141.52

Base 0.00 29.50 0.00 62,141.52

COMMON STOCKG6359F103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNABORS INDUSTRIES LTD

5,200.000 NHDG Local 12.260000 0.00 0.00 0.00 63,752.001.000000

Base 12.260000 0.00 0.00 0.00 63,752.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,400.000 NHDM Local 15.164100 0.00 36.00 0.00 36,429.841.000000

Base 15.164100 0.00 36.00 0.00 36,429.84



Prepared by State StreetPage 1913

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHIH Local 19.980000 0.00 0.00 0.00 55,944.001.000000

Base 19.980000 0.00 0.00 0.00 55,944.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,710.000 NHDM Local 17.666700 0.00 40.65 0.00 47,917.411.000000

Base 17.666700 0.00 40.65 0.00 47,917.41

G6359F103 Total

76.65 0.000.0013,110.000 Local 204,043.25

Base 0.00 76.65 0.00 204,043.25

COMMON STOCK USD.01G65773106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORDIC AMERICAN TANKERS LTD

1,200.000 NHIH Local 14.419600 0.00 12.00 0.00 17,315.521.000000

Base 14.419600 0.00 12.00 0.00 17,315.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 14.391700 0.00 15.00 0.00 21,602.551.000000

Base 14.391700 0.00 15.00 0.00 21,602.55

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 14.490300 0.00 15.00 0.00 21,750.451.000000

Base 14.490300 0.00 15.00 0.00 21,750.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,600.000 NHDG Local 12.162400 0.00 53.00 0.00 128,974.441.000000

Base 12.162400 0.00 53.00 0.00 128,974.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,600.000 NHHZ Local 13.440000 0.00 0.00 0.00 142,464.001.000000

Base 13.440000 0.00 0.00 0.00 142,464.00



Prepared by State StreetPage 1914

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

G65773106 Total

95.00 0.000.0025,400.000 Local 332,106.96

Base 0.00 95.00 0.00 332,106.96

COMMON STOCK USD.01G67742109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ONEBEACON INSURANCE GROUP A

2,000.000 NHIH Local 14.655800 0.00 20.00 0.00 29,331.601.000000

Base 14.655800 0.00 20.00 0.00 29,331.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 13.338400 0.00 24.50 0.00 65,382.661.000000

Base 13.338400 0.00 24.50 0.00 65,382.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHZ Local 13.790000 0.00 0.00 0.00 67,571.001.000000

Base 13.790000 0.00 0.00 0.00 67,571.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHHZ Local 14.917900 0.00 10.50 0.00 10,453.031.000000

Base 14.917900 0.00 10.50 0.00 10,453.03

G67742109 Total

55.00 0.000.0012,500.000 Local 172,738.29

Base 0.00 55.00 0.00 172,738.29

COMMON STOCK USD.01G67743107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORIENT EXPRESS HOTELS LTD  A

1,000.000 NHIH Local 7.920000 0.00 10.00 0.00 7,930.001.000000

Base 7.920000 0.00 10.00 0.00 7,930.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 7.876200 0.00 8.00 0.00 6,308.961.000000

Base 7.876200 0.00 8.00 0.00 6,308.96



Prepared by State StreetPage 1915

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,700.000 NHIH Local 7.890700 0.00 67.00 0.00 52,934.691.000000

Base 7.890700 0.00 67.00 0.00 52,934.69

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

21,500.000 NHDG Local 6.243000 0.00 107.50 0.00 134,332.001.000000

Base 6.243000 0.00 107.50 0.00 134,332.00

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

21,500.000 NHHZ Local 7.150000 0.00 0.00 0.00 153,725.001.000000

Base 7.150000 0.00 0.00 0.00 153,725.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHHZ Local 6.623300 0.00 22.50 0.00 9,957.451.000000

Base 6.623300 0.00 22.50 0.00 9,957.45

G67743107 Total

215.00 0.000.0053,000.000 Local 365,188.10

Base 0.00 215.00 0.00 365,188.10

COMMON STOCK USD1.G6852T105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPARTNERRE LTD

1,200.000 NHDG Local 52.270000 0.00 0.00 0.00 62,724.001.000000

Base 52.270000 0.00 0.00 0.00 62,724.00

COMMON STOCK USD.01G7127P100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PLATINUM UNDERWRITERS HLDGS

100.000 NHIH Local 33.005000 0.00 1.00 0.00 3,301.501.000000

Base 33.005000 0.00 1.00 0.00 3,301.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 33.056100 0.00 32.00 0.00 105,811.521.000000

Base 33.056100 0.00 32.00 0.00 105,811.52



Prepared by State StreetPage 1916

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,400.000 NHDG Local 29.771300 0.00 42.00 0.00 250,120.921.000000

Base 29.771300 0.00 42.00 0.00 250,120.92

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,400.000 NHHZ Local 31.950000 0.00 0.00 0.00 268,380.001.000000

Base 31.950000 0.00 0.00 0.00 268,380.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHZ Local 31.780000 0.00 3.00 0.00 6,359.001.000000

Base 31.780000 0.00 3.00 0.00 6,359.00

G7127P100 Total

78.00 0.000.0020,300.000 Local 633,972.94

Base 0.00 78.00 0.00 633,972.94

COMMON STOCK USD.08G72457107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRIMUS GUARANTY LTD

1,500.000 NHIH Local 5.622500 0.00 15.00 0.00 8,448.751.000000

Base 5.622500 0.00 15.00 0.00 8,448.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

800.000 NHIH Local 5.617100 0.00 8.00 0.00 4,501.681.000000

Base 5.617100 0.00 8.00 0.00 4,501.68

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 5.350100 0.00 28.00 0.00 29,988.561.000000

Base 5.350100 0.00 28.00 0.00 29,988.56

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHZ Local 5.440000 0.00 0.00 0.00 30,464.001.000000

Base 5.440000 0.00 0.00 0.00 30,464.00



Prepared by State StreetPage 1917

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

G72457107 Total

51.00 0.000.0013,500.000 Local 73,402.99

Base 0.00 51.00 0.00 73,402.99

COMMON STOCK USD1.G7496G103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRENAISSANCERE HOLDINGS LTD

1,100.000 NHDG Local 63.800000 0.00 0.00 0.00 70,180.001.000000

Base 63.800000 0.00 0.00 0.00 70,180.00

COMMON STOCK USD.01G79978105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEACUBE CONTAINER LEASING LT

600.000 NHIH Local 14.778300 0.00 6.00 0.00 8,872.981.000000

Base 14.778300 0.00 6.00 0.00 8,872.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 14.630000 0.00 1.00 0.00 1,464.001.000000

Base 14.630000 0.00 1.00 0.00 1,464.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 14.760000 0.00 3.00 0.00 4,431.001.000000

Base 14.760000 0.00 3.00 0.00 4,431.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 12.033200 0.00 12.00 0.00 28,891.681.000000

Base 12.033200 0.00 12.00 0.00 28,891.68

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHZ Local 12.680000 0.00 0.00 0.00 30,432.001.000000

Base 12.680000 0.00 0.00 0.00 30,432.00

G79978105 Total

22.00 0.000.005,800.000 Local 74,091.66

Base 0.00 22.00 0.00 74,091.66
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COMMON STOCK USD1.G81075106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SHIP FINANCE INTL LTD

1,100.000 NHIH Local 14.631400 0.00 11.00 0.00 16,105.541.000000

Base 14.631400 0.00 11.00 0.00 16,105.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 14.746000 0.00 29.00 0.00 42,792.401.000000

Base 14.746000 0.00 29.00 0.00 42,792.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,100.000 NHDG Local 11.761600 0.00 50.50 0.00 118,842.661.000000

Base 11.761600 0.00 50.50 0.00 118,842.66

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,100.000 NHHZ Local 12.930000 0.00 0.00 0.00 130,593.001.000000

Base 12.930000 0.00 0.00 0.00 130,593.00

G81075106 Total

90.50 0.000.0024,200.000 Local 308,333.60

Base 0.00 90.50 0.00 308,333.60

COMMON STOCK USD.18G81276100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSIGNET JEWELERS LTD

1,900.000 NHDG Local 33.800000 0.00 0.00 0.00 64,220.001.000000

Base 33.800000 0.00 0.00 0.00 64,220.00

COMMON STOCK NPVG87210103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUTI WORLDWIDE INC

1,410.000 NHDG Local 13.040000 0.00 0.00 0.00 18,386.401.000000

Base 13.040000 0.00 0.00 0.00 18,386.40

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHY Local 14.310600 0.00 18.00 0.00 17,190.721.000000

Base 14.310600 0.00 18.00 0.00 17,190.72
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G87210103 Total

18.00 0.000.002,610.000 Local 35,577.12

Base 0.00 18.00 0.00 35,577.12

COMMON STOCK USD.01G8766E109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEXTAINER GROUP HOLDINGS LTD

300.000 NHIH Local 28.602500 0.00 3.00 0.00 8,583.751.000000

Base 28.602500 0.00 3.00 0.00 8,583.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 28.574300 0.00 7.00 0.00 20,009.011.000000

Base 28.574300 0.00 7.00 0.00 20,009.01

G8766E109 Total

10.00 0.000.001,000.000 Local 28,592.76

Base 0.00 10.00 0.00 28,592.76

COMMON STOCKG9319H102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVALIDUS HOLDINGS LTD

1,200.000 NHDG Local 24.920000 0.00 0.00 0.00 29,904.001.000000

Base 24.920000 0.00 0.00 0.00 29,904.00

COMMON STOCKG93205113 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCVANTAGE DRILLING CO

15,700.000 NHIH Local 1.185000 0.00 157.00 0.00 18,761.501.000000

Base 1.185000 0.00 157.00 0.00 18,761.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

39,500.000 NHDG Local 1.163900 0.00 197.50 0.00 46,171.551.000000

Base 1.163900 0.00 197.50 0.00 46,171.55

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

39,500.000 NHHZ Local 1.280000 0.00 0.00 0.00 50,560.001.000000

Base 1.280000 0.00 0.00 0.00 50,560.00
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G93205113 Total

354.50 0.000.0094,700.000 Local 115,493.05

Base 0.00 354.50 0.00 115,493.05

COMMON STOCK USD.01G94368100 25 Oct 2011 28 Oct 2011 USD/DTC 0.03MR BEAL &COMPANYWARNER CHILCOTT PLC CLASS A

14,903.000 NHEZ Local 17.513900 0.00 447.09 0.00 261,456.741.000000

Base 17.513900 0.00 447.09 0.00 261,456.74

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDG Local 14.300000 0.00 0.00 0.00 15,730.001.000000

Base 14.300000 0.00 0.00 0.00 15,730.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.03MR BEAL &COMPANY

14,680.000 NHEZ Local 17.256400 0.00 440.40 0.00 253,764.351.000000

Base 17.256400 0.00 440.40 0.00 253,764.35

26 Oct 2011 31 Oct 2011 USD/DTC 0.03MR BEAL &COMPANY

14,903.000 NHEZ Local 17.960300 0.00 447.09 0.00 268,109.441.000000

Base 17.960300 0.00 447.09 0.00 268,109.44

07 Nov 2011 10 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

15,034.000 NHEZ Local 17.515800 0.00 451.02 0.00 263,783.561.000000

Base 17.515800 0.00 451.02 0.00 263,783.56

08 Nov 2011 14 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

14,990.000 NHEZ Local 18.496100 0.00 449.70 0.00 277,706.241.000000

Base 18.496100 0.00 449.70 0.00 277,706.24

09 Nov 2011 15 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

15,123.000 NHEZ Local 17.540900 0.00 453.69 0.00 265,724.721.000000

Base 17.540900 0.00 453.69 0.00 265,724.72
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G94368100 Total

2,688.99 0.000.0090,733.000 Local 1,606,275.05

Base 0.00 2,688.99 0.00 1,606,275.05

COMMON STOCK USD1.G9456A100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GOLAR LNG LTD

2,800.000 NHIH Local 42.818400 0.00 28.00 0.00 119,919.521.000000

Base 42.818400 0.00 28.00 0.00 119,919.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 42.834900 0.00 8.00 0.00 34,275.921.000000

Base 42.834900 0.00 8.00 0.00 34,275.92

G9456A100 Total

36.00 0.000.003,600.000 Local 154,195.44

Base 0.00 36.00 0.00 154,195.44

COMMON STOCK USD1.G9618E107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWHITE MOUNTAINS INSURANCE/WD

152.000 NHDG Local 405.750000 0.00 0.00 0.00 61,674.001.000000

Base 405.750000 0.00 0.00 0.00 61,674.00

COMMON STOCK USD.01G98268108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.XYRATEX LTD

2,200.000 NHIH Local 14.240400 0.00 22.00 0.00 31,350.881.000000

Base 14.240400 0.00 22.00 0.00 31,350.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 14.295000 0.00 1.00 0.00 1,430.501.000000

Base 14.295000 0.00 1.00 0.00 1,430.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 14.195000 0.00 2.00 0.00 2,841.001.000000

Base 14.195000 0.00 2.00 0.00 2,841.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 10.032300 0.00 34.50 0.00 69,257.371.000000

Base 10.032300 0.00 34.50 0.00 69,257.37

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHZ Local 11.540000 0.00 0.00 0.00 79,626.001.000000

Base 11.540000 0.00 0.00 0.00 79,626.00

G98268108 Total

59.50 0.000.0016,300.000 Local 184,505.75

Base 0.00 59.50 0.00 184,505.75

COMMON STOCK USD.01G98290102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHXL GROUP PLC

5,500.000 NHDG Local 18.800000 0.00 0.00 0.00 103,400.001.000000

Base 18.800000 0.00 0.00 0.00 103,400.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHIH Local 20.880000 0.00 0.00 0.00 60,552.001.000000

Base 20.880000 0.00 0.00 0.00 60,552.00

G98290102 Total

0.00 0.000.008,400.000 Local 163,952.00

Base 0.00 0.00 0.00 163,952.00

COMMON STOCKH0023R105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACE LTD

6,200.000 NHDG Local 60.600000 0.00 0.00 0.00 375,720.001.000000

Base 60.600000 0.00 0.00 0.00 375,720.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHIH Local 70.300000 0.00 0.00 0.00 203,870.001.000000

Base 70.300000 0.00 0.00 0.00 203,870.00
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02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

340.000 NHDM Local 68.887100 0.00 5.10 0.00 23,426.711.000000

Base 68.887100 0.00 5.10 0.00 23,426.71

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

200.000 NHHY Local 66.720000 0.00 3.00 0.00 13,347.001.000000

Base 66.720000 0.00 3.00 0.00 13,347.00

H0023R105 Total

8.10 0.000.009,640.000 Local 616,363.71

Base 0.00 8.10 0.00 616,363.71

COMMON STOCK USD.03H01531104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLIED WORLD ASSURANCE CO

800.000 NHDG Local 53.710000 0.00 0.00 0.00 42,968.001.000000

Base 53.710000 0.00 0.00 0.00 42,968.00

COMMON STOCK CHF10.H2906T109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGARMIN LTD

1,800.000 NHDG Local 31.770000 0.00 0.00 0.00 57,186.001.000000

Base 31.770000 0.00 0.00 0.00 57,186.00

COMMON STOCKH5833N103 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSNOBLE CORP

1,190.000 NHDM Local 31.847500 0.00 17.85 0.00 37,916.381.000000

Base 31.847500 0.00 17.85 0.00 37,916.38

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHIH Local 37.110000 0.00 0.00 0.00 85,353.001.000000

Base 37.110000 0.00 0.00 0.00 85,353.00

H5833N103 Total

17.85 0.000.003,490.000 Local 123,269.38

Base 0.00 17.85 0.00 123,269.38
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COMMON STOCKH84989104 18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSTE CONNECTIVITY LTD

31,230.000 NHDM Local 34.034600 0.00 468.45 0.00 1,063,369.011.000000

Base 34.034600 0.00 468.45 0.00 1,063,369.01

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHIH Local 34.490000 0.00 0.00 0.00 131,062.001.000000

Base 34.490000 0.00 0.00 0.00 131,062.00

H84989104 Total

468.45 0.000.0035,030.000 Local 1,194,431.01

Base 0.00 468.45 0.00 1,194,431.01

COMMON STOCK CHF6.7H89128104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTYCO INTERNATIONAL LTD

8,700.000 NHDG Local 40.750000 0.00 0.00 0.00 354,525.001.000000

Base 40.750000 0.00 0.00 0.00 354,525.00

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

200.000 NHHY Local 44.750000 0.00 3.00 0.00 8,953.001.000000

Base 44.750000 0.00 3.00 0.00 8,953.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHIH Local 46.060000 0.00 0.00 0.00 184,240.001.000000

Base 46.060000 0.00 0.00 0.00 184,240.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

400.000 NHHY Local 44.835000 0.00 6.00 0.00 17,940.001.000000

Base 44.835000 0.00 6.00 0.00 17,940.00

H89128104 Total

9.00 0.000.0013,300.000 Local 565,658.00

Base 0.00 9.00 0.00 565,658.00
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COMMON STOCK USD.01L3466T104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FLAGSTONE REINSURANCE HOLDIN

500.000 NHIH Local 7.421000 0.00 5.00 0.00 3,715.501.000000

Base 7.421000 0.00 5.00 0.00 3,715.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 7.415000 0.00 3.00 0.00 2,227.501.000000

Base 7.415000 0.00 3.00 0.00 2,227.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,900.000 NHIH Local 7.437800 0.00 39.00 0.00 29,046.421.000000

Base 7.437800 0.00 39.00 0.00 29,046.42

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,000.000 NHDG Local 7.600900 0.00 55.00 0.00 83,664.901.000000

Base 7.600900 0.00 55.00 0.00 83,664.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,000.000 NHHZ Local 8.270000 0.00 0.00 0.00 90,970.001.000000

Base 8.270000 0.00 0.00 0.00 90,970.00

L3466T104 Total

102.00 0.000.0026,700.000 Local 209,624.32

Base 0.00 102.00 0.00 209,624.32

COMMON STOCK ILS.000M0861T100 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALVARION LTD

9,700.000 NHIL Local 0.910000 0.00 0.00 0.00 8,827.001.000000

Base 0.910000 0.00 0.00 0.00 8,827.00

COMMON STOCK ILS.01M15342104 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAUDIOCODES LTD

9,300.000 NHIL Local 3.380000 0.00 0.00 0.00 31,434.001.000000

Base 3.380000 0.00 0.00 0.00 31,434.00
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COMMON STOCK ILS.05M52020100 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGIVEN IMAGING LTD

1,300.000 NHIL Local 16.880000 0.00 0.00 0.00 21,944.001.000000

Base 16.880000 0.00 0.00 0.00 21,944.00

COMMON STOCK USD1.M87245102 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYNERON MEDICAL LTD

2,600.000 NHIL Local 10.630000 0.00 0.00 0.00 27,638.001.000000

Base 10.630000 0.00 0.00 0.00 27,638.00

COMMON STOCK EUR.02N22717107 04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.CORE LABORATORIES N.V.

223.000 NHEU Local 110.160000 0.00 3.34 0.00 24,569.021.000000

Base 110.160000 0.00 3.34 0.00 24,569.02

COMMON STOCKN53745100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLYONDELLBASELL INDU CL A

5,200.000 NHDG Local 24.430000 0.00 0.00 0.00 127,036.001.000000

Base 24.430000 0.00 0.00 0.00 127,036.00

COMMON STOCK USD.1N6748L102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORTHOFIX INTERNATIONAL NV

700.000 NHIH Local 34.148600 0.00 7.00 0.00 23,911.021.000000

Base 34.148600 0.00 7.00 0.00 23,911.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 34.005600 0.00 9.00 0.00 30,614.041.000000

Base 34.005600 0.00 9.00 0.00 30,614.04

N6748L102 Total

16.00 0.000.001,600.000 Local 54,525.06

Base 0.00 16.00 0.00 54,525.06

COMMON STOCK EUR.01N72482107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQIAGEN N.V.

4,200.000 NHDG Local 13.830000 0.00 0.00 0.00 58,086.001.000000

Base 13.830000 0.00 0.00 0.00 58,086.00
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COMMON STOCKN87237108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TORNIER NV

800.000 NHIH Local 18.262200 0.00 8.00 0.00 14,617.761.000000

Base 18.262200 0.00 8.00 0.00 14,617.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 18.826000 0.00 1.00 0.00 1,883.601.000000

Base 18.826000 0.00 1.00 0.00 1,883.60

N87237108 Total

9.00 0.000.00900.000 Local 16,501.36

Base 0.00 9.00 0.00 16,501.36

COMMON STOCK NPVP16994132 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANCO LATINOAMERICANO COME E

1,600.000 NHIH Local 16.012400 0.00 16.00 0.00 25,635.841.000000

Base 16.012400 0.00 16.00 0.00 25,635.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 15.994300 0.00 9.00 0.00 14,403.871.000000

Base 15.994300 0.00 9.00 0.00 14,403.87

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 15.116800 0.00 31.00 0.00 93,755.161.000000

Base 15.116800 0.00 31.00 0.00 93,755.16

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHZ Local 17.040000 0.00 0.00 0.00 105,648.001.000000

Base 17.040000 0.00 0.00 0.00 105,648.00

P16994132 Total

56.00 0.000.0014,900.000 Local 239,442.87

Base 0.00 56.00 0.00 239,442.87
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COMMON STOCK USD.01P8744Y102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STEINER LEISURE LTD

200.000 NHIH Local 46.697500 0.00 2.00 0.00 9,341.501.000000

Base 46.697500 0.00 2.00 0.00 9,341.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 46.537300 0.00 11.00 0.00 51,202.031.000000

Base 46.537300 0.00 11.00 0.00 51,202.03

P8744Y102 Total

13.00 0.000.001,300.000 Local 60,543.53

Base 0.00 13.00 0.00 60,543.53

COMMON STOCK USD.01P94398107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ULTRAPETROL (BAHAMAS) LTD

1,900.000 NHIH Local 3.007800 0.00 19.00 0.00 5,733.821.000000

Base 3.007800 0.00 19.00 0.00 5,733.82

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 2.260200 0.00 23.50 0.00 10,646.441.000000

Base 2.260200 0.00 23.50 0.00 10,646.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHZ Local 2.450000 0.00 0.00 0.00 11,515.001.000000

Base 2.450000 0.00 0.00 0.00 11,515.00

P94398107 Total

42.50 0.000.0011,300.000 Local 27,895.26

Base 0.00 42.50 0.00 27,895.26

COMMON STOCK USD.01V3267N107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COEXCEL MARITIME CARRIERS LTD

4,200.000 NHIH Local 2.296700 0.00 42.00 0.00 9,688.141.000000

Base 2.296700 0.00 42.00 0.00 9,688.14
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Shares/Par/Contracts Exchange Rate Fund
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Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,300.000 NHDG Local 1.813900 0.00 51.50 0.00 18,734.671.000000

Base 1.813900 0.00 51.50 0.00 18,734.67

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHZ Local 2.140000 0.00 0.00 0.00 22,042.001.000000

Base 2.140000 0.00 0.00 0.00 22,042.00

V3267N107 Total

93.50 0.000.0024,800.000 Local 50,464.81

Base 0.00 93.50 0.00 50,464.81

COMMON STOCK USD.01V7780T103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROYAL CARIBBEAN CRUISES LTD

1,100.000 NHDG Local 21.640000 0.00 0.00 0.00 23,804.001.000000

Base 21.640000 0.00 0.00 0.00 23,804.00

COMMON STOCKY0553W103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COBALTIC TRADING LTD

1,500.000 NHIH Local 5.414700 0.00 15.00 0.00 8,137.051.000000

Base 5.414700 0.00 15.00 0.00 8,137.05

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 4.494000 0.00 17.50 0.00 15,746.501.000000

Base 4.494000 0.00 17.50 0.00 15,746.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHZ Local 5.090000 0.00 0.00 0.00 17,815.001.000000

Base 5.090000 0.00 0.00 0.00 17,815.00

Y0553W103 Total

32.50 0.000.008,500.000 Local 41,698.55

Base 0.00 32.50 0.00 41,698.55
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COMMON STOCK USD.01Y2065G105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DHT HOLDINGS INC

1,000.000 NHIH Local 1.149500 0.00 10.00 0.00 1,159.501.000000

Base 1.149500 0.00 10.00 0.00 1,159.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,900.000 NHIH Local 1.151400 0.00 49.00 0.00 5,690.861.000000

Base 1.151400 0.00 49.00 0.00 5,690.86

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,500.000 NHDG Local 1.686200 0.00 72.50 0.00 24,522.401.000000

Base 1.686200 0.00 72.50 0.00 24,522.40

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,500.000 NHHZ Local 1.700000 0.00 0.00 0.00 24,650.001.000000

Base 1.700000 0.00 0.00 0.00 24,650.00

Y2065G105 Total

131.50 0.000.0034,900.000 Local 56,022.76

Base 0.00 131.50 0.00 56,022.76

COMMON STOCK USD.01Y2187A101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EAGLE BULK SHIPPING INC

2,200.000 NHIH Local 1.364800 0.00 22.00 0.00 3,024.561.000000

Base 1.364800 0.00 22.00 0.00 3,024.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,500.000 NHIH Local 1.338700 0.00 35.00 0.00 4,720.451.000000

Base 1.338700 0.00 35.00 0.00 4,720.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,200.000 NHDG Local 1.321700 0.00 71.00 0.00 18,839.141.000000

Base 1.321700 0.00 71.00 0.00 18,839.14
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11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,200.000 NHHZ Local 1.440000 0.00 0.00 0.00 20,448.001.000000

Base 1.440000 0.00 0.00 0.00 20,448.00

Y2187A101 Total

128.00 0.000.0034,100.000 Local 47,032.15

Base 0.00 128.00 0.00 47,032.15

COMMON STOCK USD.01Y2685T107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGENCO SHIPPING + TRADING LTD

2,600.000 NHIH Local 9.203700 0.00 26.00 0.00 23,955.621.000000

Base 9.203700 0.00 26.00 0.00 23,955.62

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 6.242800 0.00 34.00 0.00 42,485.041.000000

Base 6.242800 0.00 34.00 0.00 42,485.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHZ Local 7.770000 0.00 0.00 0.00 52,836.001.000000

Base 7.770000 0.00 0.00 0.00 52,836.00

Y2685T107 Total

60.00 0.000.0016,200.000 Local 119,276.66

Base 0.00 60.00 0.00 119,276.66

GDRY5217N118 23 Nov 2011 30 Nov 2011 USD/CED 0.012 NATEXIS BLEICHROEDER INCLARSEN + TOUBRO GDR REG S

29,269.000 NHIL Local 22.743500 0.00 332.84 0.00 666,012.341.000000

Base 22.743500 0.00 332.84 0.00 666,012.34

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,800.000 NHIL Local 23.650000 0.00 0.00 0.00 444,620.001.000000

Base 23.650000 0.00 0.00 0.00 444,620.00
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Y5217N118 Total

332.84 0.000.0048,069.000 Local 1,110,632.34

Base 0.00 332.84 0.00 1,110,632.34

GDRY7187Y116 23 Nov 2011 30 Nov 2011 USD/CED2 NATEXIS BLEICHROEDER INCRANBAXY LABORATO SP GDR REGS

9,398.000 NHIL Local 8.351800 0.00 39.25 0.00 78,529.471.000000

Base 8.351800 0.00 39.25 0.00 78,529.47

COMMON STOCK USD.01Y7542C106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCORPIO TANKERS INC

1,200.000 NHIH Local 6.840000 0.00 12.00 0.00 8,220.001.000000

Base 6.840000 0.00 12.00 0.00 8,220.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

1,000.000 NHIH Local 6.857000 0.00 10.00 0.00 6,867.001.000000

Base 6.857000 0.00 10.00 0.00 6,867.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 5.096800 0.00 27.50 0.00 28,059.901.000000

Base 5.096800 0.00 27.50 0.00 28,059.90

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHZ Local 5.440000 0.00 0.00 0.00 29,920.001.000000

Base 5.440000 0.00 0.00 0.00 29,920.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,200.000 NHHZ Local 4.977000 0.00 33.00 0.00 10,982.401.000000

Base 4.977000 0.00 33.00 0.00 10,982.40

Y7542C106 Total

82.50 0.000.0015,400.000 Local 84,049.30

Base 0.00 82.50 0.00 84,049.30
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COMMON STOCKY8564W103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEEKAY CORP

700.000 NHDG Local 22.610000 0.00 0.00 0.00 15,827.001.000000

Base 22.610000 0.00 0.00 0.00 15,827.00

COMMON STOCK USD.01Y8565N102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEEKAY TANKERS LTD CLASS A

3,800.000 NHIH Local 4.896500 0.00 38.00 0.00 18,644.701.000000

Base 4.896500 0.00 38.00 0.00 18,644.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,500.000 NHDG Local 3.907400 0.00 47.50 0.00 37,167.801.000000

Base 3.907400 0.00 47.50 0.00 37,167.80

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHHZ Local 4.440000 0.00 0.00 0.00 42,180.001.000000

Base 4.440000 0.00 0.00 0.00 42,180.00

Y8565N102 Total

85.50 0.000.0022,800.000 Local 97,992.50

Base 0.00 85.50 0.00 97,992.50

US DOLLAR  Total

0.00Local284,230,716.856

0.00Base

133.21

133.21

316,022.84

316,022.84

1,007,183,161.22

1,007,183,161.22

EQUITY  Total

420,222,191.856
Base 0.00 476,083.26 142,979.98 1,310,752,771.41

FIXED INCOME
US DOLLAR
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1%   03 Aug 201800400YAF8 12 Oct 2011 12 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTACADEMY LTD

1,012,904.000 NHHL Local 98.713992 0.00 0.00 0.00 999,877.981.000000

Base 98.713992 0.00 0.00 0.00 999,877.98

12 Oct 2011 USD/OTHMORGAN STANLEY

600,000.000 NHHL Local 96.750000 0.00 0.00 0.00 580,500.001.000000

Base 96.750000 0.00 0.00 0.00 580,500.00

12 Oct 2011 CANCEL USD/OTHMORGAN STANLEY

-600,000.000 NHHL Local 96.750000 0.00 0.00 0.00 -580,500.001.000000

Base 96.750000 0.00 0.00 0.00 -580,500.00

21 Oct 2011 USD/OTHMORGAN STANLEY

230,000.000 NHHL Local 98.500000 0.00 0.00 0.00 226,550.001.000000

Base 98.500000 0.00 0.00 0.00 226,550.00

21 Oct 2011 CANCEL USD/OTHMORGAN STANLEY

-230,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -226,550.001.000000

Base 98.500000 0.00 0.00 0.00 -226,550.00

12 Oct 2011 03 Nov 2011 USD/OTHMORGAN STANLEY

600,000.000 NHHL Local 96.750000 0.00 0.00 0.00 580,500.001.000000

Base 96.750000 0.00 0.00 0.00 580,500.00

21 Oct 2011 USD/OTHMORGAN STANLEY

230,000.000 NHHL Local 98.500000 0.00 0.00 0.00 226,550.001.000000

Base 98.500000 0.00 0.00 0.00 226,550.00

21 Oct 2011 CANCEL USD/OTHMORGAN STANLEY

-230,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -226,550.001.000000

Base 98.500000 0.00 0.00 0.00 -226,550.00

21 Oct 2011 USD/OTHMORGAN STANLEY

230,000.000 NHHL Local 98.500000 0.00 0.00 0.00 226,550.001.000000

Base 98.500000 0.00 0.00 0.00 226,550.00
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21 Oct 2011 CANCEL USD/OTHMORGAN STANLEY

-230,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -226,550.001.000000

Base 98.500000 0.00 0.00 0.00 -226,550.00

21 Oct 2011 06 Dec 2011 USD/OTH18 MORGAN STANLEY

230,000.000 NHHL Local 98.500000 0.00 0.00 0.00 226,550.001.000000

Base 98.500000 0.00 0.00 0.00 226,550.00

00400YAF8 Total

0.00 0.000.001,842,904.000 Local 1,806,927.98

Base 0.00 0.00 0.00 1,806,927.98

1%   21 Oct 201601168BAQ4 12 Oct 2011 19 Oct 2011 USD/OTHUS STOCK TRANSFERALASKA COMMUNICATIONS SYS  HLD

500,000.000 NHHL 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

7.625%   15 Feb 2018014477AM5 13 Oct 2011 14 Oct 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)ALERIS INTL INC

2,962,000.000 NHFS Local 100.901164 36,387.35 0.00 0.00 2,988,692.501.000000

Base 100.901164 36,387.35 0.00 0.00 2,988,692.50

1%   07 Jul 201701642UAB1 12 Oct 2011 12 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTALKERMES INC

1,525,552.420 NHHL Local 100.000000 0.00 0.00 0.00 1,525,552.421.000000

Base 100.000000 0.00 0.00 0.00 1,525,552.42

1%   15 Jul 201302076JAC7 30 Dec 2011 OPEN USD/OTH5 PAYMENT IN KINDALPHA MEDIA GROUP HLDGS INC

75,245.560 NHHM Local 100.000000 0.00 0.00 0.00 75,245.561.000000

Base 100.000000 0.00 0.00 0.00 75,245.56

1%   27 Apr 201704962CAH4 17 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTONATTACHMATE CORP

157,998.000 NHHL Local 97.250003 0.00 0.00 0.00 153,653.061.000000

Base 97.250003 0.00 0.00 0.00 153,653.06
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17 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-157,998.000 NHHL Local 97.250003 0.00 0.00 0.00 -153,653.061.000000

Base 97.250003 0.00 0.00 0.00 -153,653.06

17 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

157,998.000 NHHL Local 97.250003 0.00 0.00 0.00 153,653.061.000000

Base 97.250003 0.00 0.00 0.00 153,653.06

17 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-157,998.000 NHHL Local 97.250003 0.00 0.00 0.00 -153,653.061.000000

Base 97.250003 0.00 0.00 0.00 -153,653.06

17 Oct 2011 21 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

157,998.000 NHHL Local 97.250003 0.00 0.00 0.00 153,653.061.000000

Base 97.250003 0.00 0.00 0.00 153,653.06

04962CAH4 Total

0.00 0.000.00157,998.000 Local 153,653.06

Base 0.00 0.00 0.00 153,653.06

1%   26 Oct 201705349UAP7 19 Sep 2011 CANCEL USD/OTHDATEK PLANNING COAVAYA INC

-847,777.320 NHHM Local 86.500000 0.00 0.00 0.00 -733,327.381.000000

Base 86.500000 0.00 0.00 0.00 -733,327.38

19 Sep 2011 05 Oct 2011 USD/OTHDATEK PLANNING CO

847,777.320 NHHM Local 86.500000 0.00 0.00 0.00 733,327.381.000000

Base 86.500000 0.00 0.00 0.00 733,327.38

05349UAP7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   22 Sep 201805377JAH5 04 Oct 2011 OPEN USD/OTH76 BANK OF NOVA SCOTIAAVIS BUDGET CAR RENTAL LLC

260,582.000 NHHL Local 98.874999 0.00 0.00 0.00 257,650.451.000000

Base 98.874999 0.00 0.00 0.00 257,650.45

27 Sep 2011 OPEN USD/OTH98 MORGAN STANLEY

230,000.000 NHHL Local 99.500000 0.00 0.00 0.00 228,850.001.000000

Base 99.500000 0.00 0.00 0.00 228,850.00

21 Sep 2011 USD/OTHMORGAN STANLEY

260,000.000 NHHL Local 98.000000 0.00 0.00 0.00 254,800.001.000000

Base 98.000000 0.00 0.00 0.00 254,800.00

21 Sep 2011 CANCEL USD/OTHMORGAN STANLEY

-260,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -254,800.001.000000

Base 98.000000 0.00 0.00 0.00 -254,800.00

21 Sep 2011 04 Oct 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

1,500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 1,470,000.001.000000

Base 98.000000 0.00 0.00 0.00 1,470,000.00

21 Sep 2011 27 Oct 2011 USD/OTHMORGAN STANLEY

260,000.000 NHHL Local 98.000000 0.00 0.00 0.00 254,800.001.000000

Base 98.000000 0.00 0.00 0.00 254,800.00

30 Nov 2011 USD/OTHBANK OF NOVA SCOTIA

80,000.000 NHHL Local 100.500000 0.00 0.00 0.00 80,400.001.000000

Base 100.500000 0.00 0.00 0.00 80,400.00

30 Nov 2011 CANCEL USD/OTHBANK OF NOVA SCOTIA

-80,000.000 NHHL Local 100.500000 0.00 0.00 0.00 -80,400.001.000000

Base 100.500000 0.00 0.00 0.00 -80,400.00

30 Nov 2011 OPEN USD/OTH37 BANK OF NOVA SCOTIA

80,000.000 NHHL Local 100.500000 0.00 0.00 0.00 80,400.001.000000

Base 100.500000 0.00 0.00 0.00 80,400.00
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01 Dec 2011 OPEN USD/OTH7 GOLDMAN SACHS

150,000.000 NHHL Local 100.500000 0.00 0.00 0.00 150,750.001.000000

Base 100.500000 0.00 0.00 0.00 150,750.00

13 Dec 2011 OPEN USD/OTH14 GOLDMAN SACHS

400,000.000 NHHL Local 100.250000 0.00 0.00 0.00 401,000.001.000000

Base 100.250000 0.00 0.00 0.00 401,000.00

05377JAH5 Total

0.00 0.000.002,880,582.000 Local 2,843,450.45

Base 0.00 0.00 0.00 2,843,450.45

7.625%   01 Jun 201906051GDZ9 16 Dec 2011 21 Dec 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPBANK OF AMERICA CORP

300,000.000 NHID Local 102.387000 1,270.83 0.00 0.00 307,161.001.000000

Base 102.387000 1,270.83 0.00 0.00 307,161.00

7.75%   15 Feb 201906985PAH3 11 Nov 2011 15 Nov 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)BASIC ENERGY SERVICES

1,801,000.000 NHFS Local 100.781787 33,343.51 0.00 0.00 1,815,080.001.000000

Base 100.781787 33,343.51 0.00 0.00 1,815,080.00

1%   30 Sep 201809179FAF9 05 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INCBJS WHOLESALE CLUB INC

90,000.000 NHHL Local 95.750000 0.00 0.00 0.00 86,175.001.000000

Base 95.750000 0.00 0.00 0.00 86,175.00

05 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-90,000.000 NHHL Local 95.750000 0.00 0.00 0.00 -86,175.001.000000

Base 95.750000 0.00 0.00 0.00 -86,175.00

14 Oct 2011 OPEN USD/OTH76 DEUTSCHE BANK SECURITIES INC

90,000.000 NHHL Local 98.750000 0.00 0.00 0.00 88,875.001.000000

Base 98.750000 0.00 0.00 0.00 88,875.00
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27 Sep 2011 24 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

420,000.000 NHHL Local 95.000000 0.00 0.00 0.00 399,000.001.000000

Base 95.000000 0.00 0.00 0.00 399,000.00

27 Sep 2011 06 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES

2,000,000.000 NHHM Local 95.000000 0.00 0.00 0.00 1,900,000.001.000000

Base 95.000000 0.00 0.00 0.00 1,900,000.00

05 Oct 2011 27 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

90,000.000 NHHL Local 95.750000 0.00 0.00 0.00 86,175.001.000000

Base 95.750000 0.00 0.00 0.00 86,175.00

26 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

90,000.000 NHHL Local 100.000000 0.00 0.00 0.00 90,000.001.000000

Base 100.000000 0.00 0.00 0.00 90,000.00

26 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-90,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -90,000.001.000000

Base 100.000000 0.00 0.00 0.00 -90,000.00

27 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

220,000.000 NHHL Local 100.500000 0.00 0.00 0.00 221,100.001.000000

Base 100.500000 0.00 0.00 0.00 221,100.00

27 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-220,000.000 NHHL Local 100.500000 0.00 0.00 0.00 -221,100.001.000000

Base 100.500000 0.00 0.00 0.00 -221,100.00

28 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

220,000.000 NHHL Local 100.000000 0.00 0.00 0.00 220,000.001.000000

Base 100.000000 0.00 0.00 0.00 220,000.00

28 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-220,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -220,000.001.000000

Base 100.000000 0.00 0.00 0.00 -220,000.00
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28 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

220,000.000 NHHL Local 100.000000 0.00 0.00 0.00 220,000.001.000000

Base 100.000000 0.00 0.00 0.00 220,000.00

28 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-220,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -220,000.001.000000

Base 100.000000 0.00 0.00 0.00 -220,000.00

27 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

220,000.000 NHHL Local 100.500000 0.00 0.00 0.00 221,100.001.000000

Base 100.500000 0.00 0.00 0.00 221,100.00

27 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-220,000.000 NHHL Local 100.500000 0.00 0.00 0.00 -221,100.001.000000

Base 100.500000 0.00 0.00 0.00 -221,100.00

26 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

90,000.000 NHHL Local 100.000000 0.00 0.00 0.00 90,000.001.000000

Base 100.000000 0.00 0.00 0.00 90,000.00

26 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-90,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -90,000.001.000000

Base 100.000000 0.00 0.00 0.00 -90,000.00

26 Oct 2011 29 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

90,000.000 NHHL Local 100.000000 0.00 0.00 0.00 90,000.001.000000

Base 100.000000 0.00 0.00 0.00 90,000.00

27 Oct 2011 30 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

220,000.000 NHHL Local 100.500000 0.00 0.00 0.00 221,100.001.000000

Base 100.500000 0.00 0.00 0.00 221,100.00

28 Oct 2011 07 Dec 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

220,000.000 NHHL Local 100.000000 0.00 0.00 0.00 220,000.001.000000

Base 100.000000 0.00 0.00 0.00 220,000.00
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01 Dec 2011 OPEN USD/OTH14 DEUTSCHE BANK SECURITIES INC

430,000.000 NHHL Local 100.500000 0.00 0.00 0.00 432,150.001.000000

Base 100.500000 0.00 0.00 0.00 432,150.00

09179FAF9 Total

0.00 0.000.003,560,000.000 Local 3,437,300.00

Base 0.00 0.00 0.00 3,437,300.00

1%   14 Oct 201610801QAB8 07 Oct 2011 USD/OTHBARCLAYS BANKBRICKMAN GROUP HOLDINGS INC

700,000.000 NHHL Local 98.500000 0.00 0.00 0.00 689,500.001.000000

Base 98.500000 0.00 0.00 0.00 689,500.00

07 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-700,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -689,500.001.000000

Base 98.500000 0.00 0.00 0.00 -689,500.00

07 Oct 2011 08 Nov 2011 USD/OTHBARCLAYS BANK

700,000.000 NHHL Local 98.500000 0.00 0.00 0.00 689,500.001.000000

Base 98.500000 0.00 0.00 0.00 689,500.00

21 Nov 2011 USD/OTHBARCLAYS BANK

250,000.000 NHHL Local 100.000000 0.00 0.00 0.00 250,000.001.000000

Base 100.000000 0.00 0.00 0.00 250,000.00

21 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-250,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -250,000.001.000000

Base 100.000000 0.00 0.00 0.00 -250,000.00

21 Nov 2011 USD/OTHBARCLAYS BANK

250,000.000 NHHL Local 100.000000 0.00 0.00 0.00 250,000.001.000000

Base 100.000000 0.00 0.00 0.00 250,000.00
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21 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-250,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -250,000.001.000000

Base 100.000000 0.00 0.00 0.00 -250,000.00

21 Nov 2011 OPEN USD/OTH14 BARCLAYS BANK

249,370.280 NHHL Local 100.000000 0.00 0.00 0.00 249,370.281.000000

Base 100.000000 0.00 0.00 0.00 249,370.28

10801QAB8 Total

0.00 0.000.00949,370.280 Local 938,870.28

Base 0.00 0.00 0.00 938,870.28

1%   07 Apr 201712542YAE5 06 Sep 2011 07 Oct 2011 USD/OTH9 BARCLAYS BANKCHG COMPANIES INC

190,000.000 NHHL Local 100.250000 0.00 0.00 0.00 190,475.001.000000

Base 100.250000 0.00 0.00 0.00 190,475.00

1%   30 Sep 201612622GAD9 12 Oct 2011 12 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTCNO FINL GROUP INC

304,720.630 NHHL Local 100.088490 0.00 0.00 0.00 304,990.281.000000

Base 100.088490 0.00 0.00 0.00 304,990.28

12 Oct 2011 07 Oct 2011 USD/OTHMORGAN STANLEY

235,497.190 NHHL Local 98.499999 0.00 0.00 0.00 231,964.731.000000

Base 98.499999 0.00 0.00 0.00 231,964.73

12622GAD9 Total

0.00 0.000.00540,217.820 Local 536,955.01

Base 0.00 0.00 0.00 536,955.01

9.25%   01 Jul 201713959RAB0 01 Nov 2011 02 Nov 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)CAPELLA HEALTHCARE

4,248,000.000 NHFS Local 104.247867 130,980.00 0.00 0.00 4,428,449.401.000000

Base 104.247867 130,980.00 0.00 0.00 4,428,449.40
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1%   11 Mar 201713973UAG4 18 Aug 2011 CANCEL USD/OTHBARCLAYS BANKCAPITAL AUTOMOTIVE L P

-400,000.000 NHHL Local 94.000000 0.00 0.00 0.00 -376,000.001.000000

Base 94.000000 0.00 0.00 0.00 -376,000.00

18 Aug 2011 17 Oct 2011 USD/OTH28 BARCLAYS BANK

398,543.290 NHHL Local 94.000000 0.00 0.00 0.00 374,630.691.000000

Base 94.000000 0.00 0.00 0.00 374,630.69

13973UAG4 Total

0.00 0.000.00-1,456.710 Local -1,369.31

Base 0.00 0.00 0.00 -1,369.31

1%   06 Sep 201616117LAX7 13 Oct 2011 USD/OTHBANK OF AMERICACHARTER COMMUNICATIONS

1,250,000.000 NHHM Local 97.750000 0.00 0.00 0.00 1,221,875.001.000000

Base 97.750000 0.00 0.00 0.00 1,221,875.00

13 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-1,250,000.000 NHHM Local 97.750000 0.00 0.00 0.00 -1,221,875.001.000000

Base 97.750000 0.00 0.00 0.00 -1,221,875.00

13 Oct 2011 18 Oct 2011 USD/OTHBANK OF AMERICA

1,250,000.000 NHHM Local 97.750000 0.00 0.00 0.00 1,221,875.001.000000

Base 97.750000 0.00 0.00 0.00 1,221,875.00

16117LAX7 Total

0.00 0.000.001,250,000.000 Local 1,221,875.00

Base 0.00 0.00 0.00 1,221,875.00

1%   24 May 201717121HAB6 14 Oct 2011 USD/OTHTHE ROYALBANK OF SCOTLAND PLCCHRYSLER GROUP LLC

750,000.000 NHHM Local 91.500000 0.00 0.00 0.00 686,250.001.000000

Base 91.500000 0.00 0.00 0.00 686,250.00
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14 Oct 2011 CANCEL USD/OTHTHE ROYALBANK OF SCOTLAND PLC

-750,000.000 NHHM Local 91.500000 0.00 0.00 0.00 -686,250.001.000000

Base 91.500000 0.00 0.00 0.00 -686,250.00

14 Oct 2011 28 Oct 2011 USD/OTHTHE ROYALBANK OF SCOTLAND PLC

750,000.000 NHHM Local 91.500000 0.00 0.00 0.00 686,250.001.000000

Base 91.500000 0.00 0.00 0.00 686,250.00

19 Oct 2011 USD/OTHCITIBANK ADR

450,000.000 NHHL Local 91.500000 0.00 0.00 0.00 411,750.001.000000

Base 91.500000 0.00 0.00 0.00 411,750.00

19 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-450,000.000 NHHL Local 91.500000 0.00 0.00 0.00 -411,750.001.000000

Base 91.500000 0.00 0.00 0.00 -411,750.00

19 Oct 2011 USD/OTHCITIBANK ADR

450,000.000 NHHL Local 91.500000 0.00 0.00 0.00 411,750.001.000000

Base 91.500000 0.00 0.00 0.00 411,750.00

19 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-450,000.000 NHHL Local 91.500000 0.00 0.00 0.00 -411,750.001.000000

Base 91.500000 0.00 0.00 0.00 -411,750.00

19 Oct 2011 03 Nov 2011 USD/OTHCITIBANK ADR

450,000.000 NHHL Local 91.500000 0.00 0.00 0.00 411,750.001.000000

Base 91.500000 0.00 0.00 0.00 411,750.00

21 Dec 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

750,000.000 NHHM Local 94.625000 0.00 0.00 0.00 709,687.501.000000

Base 94.625000 0.00 0.00 0.00 709,687.50

21 Dec 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-750,000.000 NHHM Local 94.625000 0.00 0.00 0.00 -709,687.501.000000

Base 94.625000 0.00 0.00 0.00 -709,687.50
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21 Dec 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

250,000.000 NHHM Local 94.625000 0.00 0.00 0.00 236,562.501.000000

Base 94.625000 0.00 0.00 0.00 236,562.50

21 Dec 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-250,000.000 NHHM Local 94.625000 0.00 0.00 0.00 -236,562.501.000000

Base 94.625000 0.00 0.00 0.00 -236,562.50

27 Dec 2011 USD/OTHMORGAN STANLEY DEAN WITTER

250,000.000 NHHM Local 95.250000 0.00 0.00 0.00 238,125.001.000000

Base 95.250000 0.00 0.00 0.00 238,125.00

27 Dec 2011 CANCEL USD/OTHMORGAN STANLEY DEAN WITTER

-250,000.000 NHHM Local 95.250000 0.00 0.00 0.00 -238,125.001.000000

Base 95.250000 0.00 0.00 0.00 -238,125.00

27 Dec 2011 USD/OTHMORGAN STANLEY DEAN WITTER

249,373.430 NHHM Local 95.250003 0.00 0.00 0.00 237,528.201.000000

Base 95.250003 0.00 0.00 0.00 237,528.20

21 Dec 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

249,373.430 NHHM Local 94.625000 0.00 0.00 0.00 235,969.611.000000

Base 94.625000 0.00 0.00 0.00 235,969.61

17121HAB6 Total

0.00 0.000.001,698,746.860 Local 1,571,497.81

Base 0.00 0.00 0.00 1,571,497.81

9.25%   15 Dec 201718451QAD0 17 Nov 2011 22 Nov 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDCLEAR CHANNEL WORLDWIDE

435,000.000 NHFS Local 105.500000 17,548.02 0.00 0.00 458,925.001.000000

Base 105.500000 17,548.02 0.00 0.00 458,925.00
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17 Nov 2011 22 Nov 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

568,000.000 NHFS Local 105.250000 22,913.28 0.00 0.00 597,820.001.000000

Base 105.250000 22,913.28 0.00 0.00 597,820.00

17 Nov 2011 22 Nov 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

568,000.000 NHFS Local 105.000000 22,913.28 0.00 0.00 596,400.001.000000

Base 105.000000 22,913.28 0.00 0.00 596,400.00

17 Nov 2011 22 Nov 2011 USD/DTCRBC CAPITAL MARKETS

675,000.000 NHFS Local 105.750000 27,229.69 0.00 0.00 713,812.501.000000

Base 105.750000 27,229.69 0.00 0.00 713,812.50

18451QAD0 Total

0.00 0.0090,604.272,246,000.000 Local 2,366,957.50

Base 90,604.27 0.00 0.00 2,366,957.50

1%   20 Feb 2017238137AN3 26 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTONDATATEL INC

-210,508.000 NHHL Local 100.125002 0.00 0.00 0.00 -210,771.141.000000

Base 100.125002 0.00 0.00 0.00 -210,771.14

26 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

209,979.090 NHHL Local 100.125002 0.00 0.00 0.00 210,241.561.000000

Base 100.125002 0.00 0.00 0.00 210,241.56

26 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-209,450.200 NHHL Local 100.630670 0.00 0.00 0.00 -210,771.141.000000

Base 100.630670 0.00 0.00 0.00 -210,771.14

26 Jul 2011 03 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

209,979.090 NHHL Local 100.124998 0.00 0.00 0.00 210,241.561.000000

Base 100.124998 0.00 0.00 0.00 210,241.56
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16 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

300,000.000 NHHL Local 99.625000 0.00 0.00 0.00 298,875.001.000000

Base 99.625000 0.00 0.00 0.00 298,875.00

16 Nov 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-300,000.000 NHHL Local 99.625000 0.00 0.00 0.00 -298,875.001.000000

Base 99.625000 0.00 0.00 0.00 -298,875.00

16 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

300,000.000 NHHL Local 99.625000 0.00 0.00 0.00 298,875.001.000000

Base 99.625000 0.00 0.00 0.00 298,875.00

16 Nov 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-300,000.000 NHHL Local 99.625000 0.00 0.00 0.00 -298,875.001.000000

Base 99.625000 0.00 0.00 0.00 -298,875.00

16 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

300,000.000 NHHL Local 99.625000 0.00 0.00 0.00 298,875.001.000000

Base 99.625000 0.00 0.00 0.00 298,875.00

16 Nov 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-300,000.000 NHHL Local 99.625000 0.00 0.00 0.00 -298,875.001.000000

Base 99.625000 0.00 0.00 0.00 -298,875.00

16 Nov 2011 13 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

264,175.760 NHHL Local 99.625000 0.00 0.00 0.00 263,185.101.000000

Base 99.625000 0.00 0.00 0.00 263,185.10

16 Dec 2011 USD/OTHBANK OF AMERICA

750,000.000 NHHM Local 98.000000 0.00 0.00 0.00 735,000.001.000000

Base 98.000000 0.00 0.00 0.00 735,000.00

16 Dec 2011 CANCEL USD/OTHBANK OF AMERICA

-750,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -735,000.001.000000

Base 98.000000 0.00 0.00 0.00 -735,000.00
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16 Dec 2011 USD/OTHBANK OF AMERICA

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

16 Dec 2011 CANCEL USD/OTHBANK OF AMERICA

-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

16 Dec 2011 OPEN USD/OTH19 BANK OF AMERICA

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

238137AN3 Total

0.00 0.000.001,014,175.740 Local 1,000,875.94

Base 0.00 0.00 0.00 1,000,875.94

7.625%   15 Feb 2019245217AS3 12 Dec 2011 16 Dec 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)DEL MONTE CORP

3,376,000.000 NHFS Local 101.349007 83,661.50 0.00 0.00 3,421,542.501.000000

Base 101.349007 83,661.50 0.00 0.00 3,421,542.50

1%   23 Nov 201726551QAB6 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTDUNKIN FIN CORP

1,007,836.400 NHHL Local 99.808410 0.00 0.00 0.00 1,005,905.491.000000

Base 99.808410 0.00 0.00 0.00 1,005,905.49

6%   02 Feb 201826835PAB6 25 Oct 2011 28 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLCEDP FINANCE BV

1,199,000.000 NHFS Local 86.000000 17,185.67 0.00 0.00 1,031,140.001.000000

Base 86.000000 17,185.67 0.00 0.00 1,031,140.00

7.5%   15 Sep 2018269279AD7 13 Dec 2011 16 Dec 2011 USD/DTCLOOP CAPITAL MARKETS LLCEXCO RESOURCES INC

650,000.000 NHFS Local 94.000000 12,322.92 0.00 0.00 611,000.001.000000

Base 94.000000 12,322.92 0.00 0.00 611,000.00
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1%   01 Jun 206729379VAN3 04 Oct 2011 07 Oct 2011 USD/DTCBARCLAYS CAPITAL INCENTERPRISE PRODUCTS OPER

250,000.000 NHFS Local 95.500000 6,125.00 0.00 0.00 238,750.001.000000

Base 95.500000 6,125.00 0.00 0.00 238,750.00

14 Dec 2011 19 Dec 2011 USD/DTCBARCLAYS CAPITAL INC

500,000.000 NHFS Local 99.000000 1,750.00 0.00 0.00 495,000.001.000000

Base 99.000000 1,750.00 0.00 0.00 495,000.00

29379VAN3 Total

0.00 0.007,875.00750,000.000 Local 733,750.00

Base 7,875.00 0.00 0.00 733,750.00

8.75%   01 Aug 201729382RAD9 29 Nov 2011 02 Dec 2011 USD/DTCBARCLAYS CAPITAL INCENTRAVISION COMMUNICATIO

292,000.000 NHFS Local 97.750000 8,587.64 0.00 0.00 285,430.001.000000

Base 97.750000 8,587.64 0.00 0.00 285,430.00

29 Nov 2011 02 Dec 2011 USD/DTCBARCLAYS CAPITAL INC

1,293,000.000 NHFS Local 98.000000 38,026.77 0.00 0.00 1,267,140.001.000000

Base 98.000000 38,026.77 0.00 0.00 1,267,140.00

29382RAD9 Total

0.00 0.0046,614.411,585,000.000 Local 1,552,570.00

Base 46,614.41 0.00 0.00 1,552,570.00

7.25%   01 Dec 201830225XAC7 06 Dec 2011 09 Dec 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)EXTERRAN HOLDINGS INC

2,250,000.000 NHFS Local 102.222222 2,265.63 0.00 0.00 2,300,000.001.000000

Base 102.222222 2,265.63 0.00 0.00 2,300,000.00

1%   15 Mar 201730555HAJ7 12 Oct 2011 12 Oct 2011 USD/OTHSTATE STREET BANK AND TRUSTFAIRMOUNT MINERALS LTD

697,500.000 NHHM Local 99.500000 0.00 0.00 0.00 694,012.501.000000

Base 99.500000 0.00 0.00 0.00 694,012.50
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12 Oct 2011 12 Oct 2011 USD/OTHSTATE STREET BANK AND TRUST

700,841.490 NHHL Local 98.520137 0.00 0.00 0.00 690,470.001.000000

Base 98.520137 0.00 0.00 0.00 690,470.00

30555HAJ7 Total

0.00 0.000.001,398,341.490 Local 1,384,482.50

Base 0.00 0.00 0.00 1,384,482.50

5.5%   01 Dec 20223128MBQ75 08 Nov 2011 28 Nov 2011 USD/FEDSTEPHENS INC.FED HM LN PC POOL G12978

376,789.690 NHID Local 108.328123 1,554.26 0.00 0.00 408,169.201.000000

1,550,000.000 Base 108.328123 1,554.26 0.00 0.00 408,169.20

12 Oct 2011 18 Oct 2011 USD/FEDSTEPHENS,INC.

103,769.570 NHID Local 107.937500 269.51 0.00 0.00 112,006.281.000000

413,000.000 Base 107.937500 269.51 0.00 0.00 112,006.28

3128MBQ75 Total

0.00 0.001,823.77480,559.260 Local 520,175.48

1,963,000.000 Base 1,823.77 0.00 0.00 520,175.48

5.5%   01 Feb 20233128MBSK4 14 Nov 2011 17 Nov 2011 USD/FEDSTEPHENS,INC.FED HM LN PC POOL G13022

142,194.020 NHID Local 108.281248 347.59 0.00 0.00 153,969.461.000000

640,000.000 Base 108.281248 347.59 0.00 0.00 153,969.46

5.5%   01 May 20233128MBXA0 19 Oct 2011 27 Oct 2011 USD/FEDMERRILL LYNCH PIERCE FENNER + SMITHFED HM LN PC POOL G13173

414,839.570 NHID Local 108.562500 1,647.83 0.00 0.00 450,360.211.000000

1,445,000.000 Base 108.562500 1,647.83 0.00 0.00 450,360.21

5%   17 Nov 20173133XMQ87 14 Oct 2011 19 Oct 2011 USD/FEDDEUTSCHE BANK AG NEW YORKFEDERAL HOME LOAN BANK

2,500,000.000 NHFI Local 118.629500 52,777.78 0.00 0.00 2,965,737.501.000000

Base 118.629500 52,777.78 0.00 0.00 2,965,737.50
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28 Sep 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

5,000,000.000 NHHW Local 119.629600 94,444.44 0.00 0.00 5,981,480.001.000000

Base 119.629600 94,444.44 0.00 0.00 5,981,480.00

28 Sep 2011 CANCEL USD/FEDMORGAN STANLEY CO INCORPORATED

-5,000,000.000 NHHW Local 119.629600 -94,444.44 0.00 0.00 -5,981,480.001.000000

Base 119.629600 -94,444.44 0.00 0.00 -5,981,480.00

3133XMQ87 Total

0.00 0.0052,777.782,500,000.000 Local 2,965,737.50

Base 52,777.78 0.00 0.00 2,965,737.50

1.625%   21 Nov 20123133XVEM9 04 Nov 2011 09 Nov 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFEDERAL HOME LOAN BANK

575,000.000 NHFI Local 101.412000 4,360.42 0.00 0.00 583,119.001.000000

Base 101.412000 4,360.42 0.00 0.00 583,119.00

21 Nov 2011 25 Nov 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

2,245,000.000 NHHW Local 101.420000 405.34 0.00 0.00 2,276,879.001.000000

Base 101.420000 405.34 0.00 0.00 2,276,879.00

3133XVEM9 Total

0.00 0.004,765.762,820,000.000 Local 2,859,998.00

Base 4,765.76 0.00 0.00 2,859,998.00

4.375%   17 Jul 20153134A4VC5 07 Dec 2011 12 Dec 2011 USD/FEDDEUTSCHE BANK AG NEW YORKFREDDIE MAC

2,540,000.000 NHHW Local 112.516900 44,758.68 0.00 0.00 2,857,929.261.000000

Base 112.516900 44,758.68 0.00 0.00 2,857,929.26

2.875%   11 Dec 201331398AUJ9 11 Oct 2011 14 Oct 2011 USD/FEDDEUTSCHE BANK AG NEW YORKFANNIE MAE

1,000,000.000 NHFI Local 105.000000 9,822.92 0.00 0.00 1,050,000.001.000000

Base 105.000000 9,822.92 0.00 0.00 1,050,000.00
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1%   29 Jul 201735168LAC1 09 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTONFRAM GROUP HLDGS INC

-340,000.000 NHHL Local 99.250000 0.00 0.00 0.00 -337,450.001.000000

Base 99.250000 0.00 0.00 0.00 -337,450.00

03 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-418,502.000 NHHL Local 100.750001 0.00 0.00 0.00 -421,640.771.000000

Base 100.750001 0.00 0.00 0.00 -421,640.77

03 Aug 2011 07 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

418,502.000 NHHL Local 100.750001 0.00 0.00 0.00 421,640.771.000000

Base 100.750001 0.00 0.00 0.00 421,640.77

09 Aug 2011 07 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

340,000.000 NHHL Local 99.250000 0.00 0.00 0.00 337,450.001.000000

Base 99.250000 0.00 0.00 0.00 337,450.00

11 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

240,000.000 NHHL Local 99.875000 0.00 0.00 0.00 239,700.001.000000

Base 99.875000 0.00 0.00 0.00 239,700.00

11 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-240,000.000 NHHL Local 99.875000 0.00 0.00 0.00 -239,700.001.000000

Base 99.875000 0.00 0.00 0.00 -239,700.00

11 Oct 2011 21 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

240,000.000 NHHL Local 99.875000 0.00 0.00 0.00 239,700.001.000000

Base 99.875000 0.00 0.00 0.00 239,700.00

35168LAC1 Total

0.00 0.000.00240,000.000 Local 239,700.00

Base 0.00 0.00 0.00 239,700.00
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1%   29 Jan 201835168LAE7 28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTONFRAM GROUP HLDGS INC

-70,000.000 NHHL Local 102.000000 0.00 0.00 0.00 -71,400.001.000000

Base 102.000000 0.00 0.00 0.00 -71,400.00

03 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 -35,700.001.000000

Base 102.000000 0.00 0.00 0.00 -35,700.00

02 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 -35,700.001.000000

Base 102.000000 0.00 0.00 0.00 -35,700.00

28 Jul 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 35,700.001.000000

Base 102.000000 0.00 0.00 0.00 35,700.00

28 Jul 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 -35,700.001.000000

Base 102.000000 0.00 0.00 0.00 -35,700.00

28 Jul 2011 05 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 35,700.001.000000

Base 102.000000 0.00 0.00 0.00 35,700.00

02 Aug 2011 06 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 35,700.001.000000

Base 102.000000 0.00 0.00 0.00 35,700.00

03 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 35,700.001.000000

Base 102.000000 0.00 0.00 0.00 35,700.00

03 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 -35,700.001.000000

Base 102.000000 0.00 0.00 0.00 -35,700.00
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03 Aug 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 35,700.001.000000

Base 102.000000 0.00 0.00 0.00 35,700.00

03 Aug 2011 06 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

35,000.000 NHHL Local 102.000000 0.00 0.00 0.00 35,700.001.000000

Base 102.000000 0.00 0.00 0.00 35,700.00

05 Oct 2011 25 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

60,000.000 NHHL Local 96.250000 0.00 0.00 0.00 57,750.001.000000

Base 96.250000 0.00 0.00 0.00 57,750.00

35168LAE7 Total

0.00 0.000.0060,000.000 Local 57,750.00

Base 0.00 0.00 0.00 57,750.00

7.875%   15 Dec 201837185LAB8 09 Nov 2011 10 Nov 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)GENESIS ENERGY LP/GENESI

4,567,000.000 NHFS Local 100.303098 143,860.50 0.00 0.00 4,580,842.501.000000

Base 100.303098 143,860.50 0.00 0.00 4,580,842.50

1%   10 Nov 201637946JAK3 07 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTONGLOBAL TEL LINK CORP

300,000.000 NHHL Local 98.000000 0.00 0.00 0.00 294,000.001.000000

Base 98.000000 0.00 0.00 0.00 294,000.00

07 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-300,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -294,000.001.000000

Base 98.000000 0.00 0.00 0.00 -294,000.00

27 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

220,000.000 NHHL Local 98.500000 0.00 0.00 0.00 216,700.001.000000

Base 98.500000 0.00 0.00 0.00 216,700.00
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27 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-220,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -216,700.001.000000

Base 98.500000 0.00 0.00 0.00 -216,700.00

07 Oct 2011 09 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

300,000.000 NHHL Local 98.000000 0.00 0.00 0.00 294,000.001.000000

Base 98.000000 0.00 0.00 0.00 294,000.00

27 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

220,000.000 NHHL Local 98.500000 0.00 0.00 0.00 216,700.001.000000

Base 98.500000 0.00 0.00 0.00 216,700.00

27 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-220,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -216,700.001.000000

Base 98.500000 0.00 0.00 0.00 -216,700.00

27 Oct 2011 06 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

220,000.000 NHHL Local 98.500000 0.00 0.00 0.00 216,700.001.000000

Base 98.500000 0.00 0.00 0.00 216,700.00

37946JAK3 Total

0.00 0.000.00520,000.000 Local 510,700.00

Base 0.00 0.00 0.00 510,700.00

1%   14 Jun 201239006FAD0 13 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANKGREAT ATLANTIC + PAC TEA CO IN

-440,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -441,100.001.000000

Base 100.250000 0.00 0.00 0.00 -441,100.00

13 Sep 2011 USD/OTHJP MORGANCHASE BANK

480,000.000 NHHL Local 100.250000 0.00 0.00 0.00 481,200.001.000000

Base 100.250000 0.00 0.00 0.00 481,200.00
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13 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-480,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -481,200.001.000000

Base 100.250000 0.00 0.00 0.00 -481,200.00

13 Sep 2011 USD/OTHJP MORGANCHASE BANK

440,000.000 NHHL Local 100.250000 0.00 0.00 0.00 441,100.001.000000

Base 100.250000 0.00 0.00 0.00 441,100.00

39006FAD0 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

8.25%   01 Feb 2018398436AA3 09 Dec 2011 15 Dec 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)GRIFOLS INC

1,363,000.000 NHFS Local 100.000000 39,981.33 0.00 0.00 1,363,000.001.000000

Base 100.000000 39,981.33 0.00 0.00 1,363,000.00

1%   01 Jun 201739843QAG6 13 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INCGRIFOLS INC

250,000.000 NHHM Local 99.500000 0.00 0.00 0.00 248,750.001.000000

Base 99.500000 0.00 0.00 0.00 248,750.00

13 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-250,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -248,750.001.000000

Base 99.500000 0.00 0.00 0.00 -248,750.00

13 Oct 2011 04 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

250,000.000 NHHM Local 99.500000 0.00 0.00 0.00 248,750.001.000000

Base 99.500000 0.00 0.00 0.00 248,750.00

39843QAG6 Total

0.00 0.000.00250,000.000 Local 248,750.00

Base 0.00 0.00 0.00 248,750.00
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5.76125%   12 Dec 2040423CAF5 14 Oct 2011 USD/OTHCITIBANK ADRHMH PUBLISHING CO LTD

250,000.000 NHHM Local 69.500000 0.00 0.00 0.00 173,750.001.000000

Base 69.500000 0.00 0.00 0.00 173,750.00

14 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-250,000.000 NHHM Local 69.500000 0.00 0.00 0.00 -173,750.001.000000

Base 69.500000 0.00 0.00 0.00 -173,750.00

14 Oct 2011 20 Oct 2011 USD/OTHCITIBANK ADR

250,000.000 NHHM Local 69.500000 0.00 0.00 0.00 173,750.001.000000

Base 69.500000 0.00 0.00 0.00 173,750.00

19 Oct 2011 USD/OTHCITIBANK ADR

250,000.000 NHHM Local 70.250000 0.00 0.00 0.00 175,625.001.000000

Base 70.250000 0.00 0.00 0.00 175,625.00

19 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-250,000.000 NHHM Local 70.250000 0.00 0.00 0.00 -175,625.001.000000

Base 70.250000 0.00 0.00 0.00 -175,625.00

19 Oct 2011 09 Nov 2011 USD/OTHCITIBANK ADR

250,000.000 NHHM Local 70.250000 0.00 0.00 0.00 175,625.001.000000

Base 70.250000 0.00 0.00 0.00 175,625.00

40423CAF5 Total

0.00 0.000.00500,000.000 Local 349,375.00

Base 0.00 0.00 0.00 349,375.00

1%   28 Feb 201442218BAE5 26 Oct 2011 USD/OTHBANK OF AMERICAHEALTH MGMT ASSOCS INC

430,000.000 NHHL Local 98.000000 0.00 0.00 0.00 421,400.001.000000

Base 98.000000 0.00 0.00 0.00 421,400.00
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26 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-430,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -421,400.001.000000

Base 98.000000 0.00 0.00 0.00 -421,400.00

26 Oct 2011 USD/OTHBANK OF AMERICA

430,000.000 NHHL Local 98.000000 0.00 0.00 0.00 421,400.001.000000

Base 98.000000 0.00 0.00 0.00 421,400.00

26 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-430,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -421,400.001.000000

Base 98.000000 0.00 0.00 0.00 -421,400.00

26 Oct 2011 15 Nov 2011 USD/OTHBANK OF AMERICA

430,000.000 NHHL Local 98.000000 0.00 0.00 0.00 421,400.001.000000

Base 98.000000 0.00 0.00 0.00 421,400.00

42218BAE5 Total

0.00 0.000.00430,000.000 Local 421,400.00

Base 0.00 0.00 0.00 421,400.00

7.5%   11 Jul 201342709HAB4 24 Oct 2011 USD/OTHUBS AGHERCULES OFFSHORE INC

250,000.000 NHHL Local 97.750000 0.00 0.00 0.00 244,375.001.000000

Base 97.750000 0.00 0.00 0.00 244,375.00

24 Oct 2011 CANCEL USD/OTHUBS AG

-250,000.000 NHHL Local 97.750000 0.00 0.00 0.00 -244,375.001.000000

Base 97.750000 0.00 0.00 0.00 -244,375.00

24 Oct 2011 USD/OTHUBS AG

250,000.000 NHHL Local 97.750000 0.00 0.00 0.00 244,375.001.000000

Base 97.750000 0.00 0.00 0.00 244,375.00
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24 Oct 2011 CANCEL USD/OTHUBS AG

-250,000.000 NHHL Local 97.750000 0.00 0.00 0.00 -244,375.001.000000

Base 97.750000 0.00 0.00 0.00 -244,375.00

24 Oct 2011 03 Nov 2011 USD/OTHUBS AG

250,000.000 NHHL Local 97.750000 0.00 0.00 0.00 244,375.001.000000

Base 97.750000 0.00 0.00 0.00 244,375.00

42709HAB4 Total

0.00 0.000.00250,000.000 Local 244,375.00

Base 0.00 0.00 0.00 244,375.00

9.875%   01 Nov 201944352UAA3 21 Oct 2011 01 Nov 2011 USD/DTCBANK OF AMERICA SECURITIES LLCJM HUBER CORP

2,084,000.000 NHFS Local 99.323000 0.00 0.00 0.00 2,069,891.321.000000

Base 99.323000 0.00 0.00 0.00 2,069,891.32

200%   15 May 201846122YAH4 12 Oct 2011 12 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTINVENTIV HEALTH INC

185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 183,886.561.000000

Base 99.000000 0.00 0.00 0.00 183,886.56

1%   01 Nov 201346459LAL6 05 Oct 2011 USD/OTHWELLS FARGO BANKISLE CAPRI CASINOS INC

500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

05 Oct 2011 CANCEL USD/OTHWELLS FARGO BANK

-500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -490,000.001.000000

Base 98.000000 0.00 0.00 0.00 -490,000.00

05 Oct 2011 19 Oct 2011 USD/OTHWELLS FARGO BANK

500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00
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46459LAL6 Total

0.00 0.000.00500,000.000 Local 490,000.00

Base 0.00 0.00 0.00 490,000.00

7.5%   01 May 2017471109AB4 10 Nov 2011 16 Nov 2011 USD/DTCBANK OF AMERICA SECURITIES LLCJARDEN CORP

376,000.000 NHFS Local 107.250000 1,175.00 0.00 0.00 403,260.001.000000

Base 107.250000 1,175.00 0.00 0.00 403,260.00

10.5%   01 May 2018488360AF5 14 Dec 2011 19 Dec 2011 USD/DTCKEYBANC CAPITAL MARKETS INCKEMET CORP

355,000.000 NHFS Local 106.250000 4,970.00 0.00 0.00 377,187.501.000000

Base 106.250000 4,970.00 0.00 0.00 377,187.50

1%   20 Oct 201649460YAQ8 25 Oct 2011 02 Dec 2011 USD/OTHBANK OF AMERICAKINETIC CONCEPTS INC

591,000.000 NHHL Local 99.875000 0.00 0.00 0.00 590,261.251.000000

Base 99.875000 0.00 0.00 0.00 590,261.25

20 Oct 2011 07 Nov 2011 USD/OTHBANK OF AMERICA

2,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 1,940,000.001.000000

Base 97.000000 0.00 0.00 0.00 1,940,000.00

05 Dec 2011 OPEN USD/OTH27 BANK OF AMERICA

190,000.000 NHHL Local 100.250000 0.00 0.00 0.00 190,475.001.000000

Base 100.250000 0.00 0.00 0.00 190,475.00

49460YAQ8 Total

0.00 0.000.002,781,000.000 Local 2,720,736.25

Base 0.00 0.00 0.00 2,720,736.25

8.625%   15 Apr 2020536022AC0 05 Dec 2011 08 Dec 2011 USD/DTCBARCLAYS CAPITAL INCLINN ENERGY LLC/FIN CORP

800,000.000 NHFS Local 107.375000 10,158.33 0.00 0.00 859,000.001.000000

Base 107.375000 10,158.33 0.00 0.00 859,000.00
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06 Dec 2011 09 Dec 2011 USD/DTCBARCLAYS CAPITAL INC

1,033,000.000 NHFS Local 107.875000 13,364.44 0.00 0.00 1,114,348.751.000000

Base 107.875000 13,364.44 0.00 0.00 1,114,348.75

07 Dec 2011 12 Dec 2011 USD/DTCBARCLAYS CAPITAL INC

916,000.000 NHFS Local 108.250000 12,509.13 0.00 0.00 991,570.001.000000

Base 108.250000 12,509.13 0.00 0.00 991,570.00

536022AC0 Total

0.00 0.0036,031.902,749,000.000 Local 2,964,918.75

Base 36,031.90 0.00 0.00 2,964,918.75

8%   01 Jun 2016543218AA9 18 Nov 2011 23 Nov 2011 USD/DTCBANK OF AMERICA SECURITIES LLCLONGVIEW FIBRE PAPER & P

271,000.000 NHFS Local 101.875000 10,779.78 0.00 0.00 276,081.251.000000

Base 101.875000 10,779.78 0.00 0.00 276,081.25

100%   28 Feb 201454323MAF5 01 Jun 2011 CANCEL USD/OTHGOLDMAN 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

01 Jun 2011 USD/OTHGOLDMAN SACHS + CO

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

01 Jun 2011 CANCEL USD/OTHGOLDMAN SACHS + CO

-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

54323MAF5 Total

0.00 0.000.00-66,666.670 Local -63,500.00

Base 0.00 0.00 0.00 -63,500.00
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1%   28 Feb 201454323MAN8 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW PWR LLC

145,272.950 NHHM Local 95.926364 0.00 0.00 0.00 139,355.061.000000

Base 95.926364 0.00 0.00 0.00 139,355.06

30 Sep 2011 13 Dec 2011 USD/OTH74 RESTRUCTURE NON CASH

66,666.660 NHHL Local 98.750004 0.00 0.00 0.00 65,833.331.000000

Base 98.750004 0.00 0.00 0.00 65,833.33

54323MAN8 Total

0.00 0.000.00211,939.610 Local 205,188.39

Base 0.00 0.00 0.00 205,188.39

8%   01 Nov 2017552078BA4 17 Oct 2011 20 Oct 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)LYONDELL CHEMICAL CO

1,131,000.000 NHFS Local 101.545092 41,721.33 0.00 0.00 1,148,475.001.000000

Base 101.545092 41,721.33 0.00 0.00 1,148,475.00

6.875%   01 May 202155342UAC8 16 Nov 2011 17 Nov 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)MPT OPER PARTNERSP FINL

2,066,000.000 NHFS Local 100.503388 5,918.23 0.00 0.00 2,076,400.001.000000

Base 100.503388 5,918.23 0.00 0.00 2,076,400.00

1%   26 Aug 201762546LAB0 12 Oct 2011 12 Oct 2011 USD/OTHSTATE STREET BANK AND TRUSTMULTIPLAN INC DEL

1,525,552.420 NHHL Local 100.000000 0.00 0.00 0.00 1,525,552.421.000000

Base 100.000000 0.00 0.00 0.00 1,525,552.42

1%   08 Mar 2013651714AN7 21 Sep 2011 USD/OTHJP MORGANCHASE BANKNEWPAGE CORP

1,500,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,485,000.001.000000

Base 99.000000 0.00 0.00 0.00 1,485,000.00

21 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,500,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -1,485,000.001.000000

Base 99.000000 0.00 0.00 0.00 -1,485,000.00
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21 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-150,000.000 NHHL Local 990.000000 0.00 0.00 0.00 -1,485,000.001.000000

Base 990.000000 0.00 0.00 0.00 -1,485,000.00

21 Sep 2011 14 Oct 2011 USD/OTHJP MORGANCHASE BANK

150,000.000 NHHL Local 99.000000 0.00 0.00 0.00 148,500.001.000000

Base 99.000000 0.00 0.00 0.00 148,500.00

651714AN7 Total

0.00 0.000.000.000 Local -1,336,500.00

Base 0.00 0.00 0.00 -1,336,500.00

10.875%   01 Jun 20165684RAB2 01 Dec 2011 01 Dec 2011 USD/DTCMANDATORYEXCHANGE NON CASHNORTH AMERICAN ENERGY AL

678,000.000 NHFS Local 97.739000 0.00 0.00 0.00 662,670.421.000000

Base 97.739000 0.00 0.00 0.00 662,670.42

1%   07 Aug 201567020VAF3 07 Dec 2011 USD/OTHSTATE STREET BANK AND TRUSTNTELOS INC

2,464,939.920 NHHL Local 98.336222 0.00 0.00 0.00 2,423,928.801.000000

Base 98.336222 0.00 0.00 0.00 2,423,928.80

07 Dec 2011 CANCEL USD/OTHSTATE STREET BANK AND TRUST

-2,464,939.920 NHHL Local 98.336222 0.00 0.00 0.00 -2,423,928.801.000000

Base 98.336222 0.00 0.00 0.00 -2,423,928.80

07 Dec 2011 07 Dec 2011 USD/OTHSTATE STREET BANK AND TRUST

2,464,939.920 NHHM Local 98.336222 0.00 0.00 0.00 2,423,928.801.000000

Base 98.336222 0.00 0.00 0.00 2,423,928.80

67020VAF3 Total

0.00 0.000.002,464,939.920 Local 2,423,928.80

Base 0.00 0.00 0.00 2,423,928.80
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7.625%   01 Apr 202167021BAE9 05 Dec 2011 08 Dec 2011 USD/DTCDEUTSCHE BANK SECURITIES INCNII CAPITAL CORP

629,000.000 NHFS Local 98.500000 8,926.12 0.00 0.00 619,565.001.000000

Base 98.500000 8,926.12 0.00 0.00 619,565.00

5.8062%   13 May 20167073EAG5 31 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INCNUVEEN INVTS INC

1,152,899.930 NHHM Local 96.999999 0.00 0.00 0.00 1,118,312.931.000000

Base 96.999999 0.00 0.00 0.00 1,118,312.93

31 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-1,152,899.930 NHHM Local 96.999999 0.00 0.00 0.00 -1,118,312.931.000000

Base 96.999999 0.00 0.00 0.00 -1,118,312.93

31 Oct 2011 09 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

1,152,899.930 NHHM Local 96.999999 0.00 0.00 0.00 1,118,312.931.000000

Base 96.999999 0.00 0.00 0.00 1,118,312.93

67073EAG5 Total

0.00 0.000.001,152,899.930 Local 1,118,312.93

Base 0.00 0.00 0.00 1,118,312.93

9.25%   01 Mar 2016693320AL7 07 Dec 2011 12 Dec 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONPHH CORP

464,000.000 NHFS Local 99.010000 12,041.44 0.00 0.00 459,406.401.000000

Base 99.010000 12,041.44 0.00 0.00 459,406.40

6%   15 Nov 2018704549AJ3 08 Nov 2011 15 Nov 2011 USD/DTCBANK OF AMERICA SECURITIES LLCPEABODY ENERGY CORP

1,157,000.000 NHFS Local 100.875000 0.00 0.00 0.00 1,167,123.751.000000

Base 100.875000 0.00 0.00 0.00 1,167,123.75

07 Nov 2011 15 Nov 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

2,460,000.000 NHFS Local 100.000000 0.00 0.00 0.00 2,460,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,460,000.00
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14 Nov 2011 17 Nov 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

319,000.000 NHFS Local 100.000000 106.33 0.00 0.00 319,000.001.000000

Base 100.000000 106.33 0.00 0.00 319,000.00

704549AJ3 Total

0.00 0.00106.333,936,000.000 Local 3,946,123.75

Base 106.33 0.00 0.00 3,946,123.75

9.875%   15 Mar 2018723655AC0 15 Nov 2011 21 Nov 2011 USD/DTCBANK OF AMERICA SECURITIES LLCPIONEER DRILLING COMPANY

1,090,000.000 NHFS Local 101.000000 19,733.54 0.00 0.00 1,100,900.001.000000

Base 101.000000 19,733.54 0.00 0.00 1,100,900.00

1%   23 Oct 201474154TAB1 23 Sep 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTONPRIMARY ENERGY RECYCLING HLDGS

-1,083,552.450 NHHM Local 98.250000 0.00 0.00 0.00 -1,064,590.281.000000

Base 98.250000 0.00 0.00 0.00 -1,064,590.28

23 Sep 2011 05 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,083,552.450 NHHM Local 98.250000 0.00 0.00 0.00 1,064,590.281.000000

Base 98.250000 0.00 0.00 0.00 1,064,590.28

74154TAB1 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

3.56%   03 Dec 201481732LAC2 28 Oct 2011 USD/OTHLEHMAN BROTHERSSEQUA CORP

134,623.000 NHHL Local 99.000000 0.00 0.00 0.00 133,276.771.000000

Base 99.000000 0.00 0.00 0.00 133,276.77

28 Oct 2011 CANCEL USD/OTHLEHMAN BROTHERS

-134,623.000 NHHL Local 99.000000 0.00 0.00 0.00 -133,276.771.000000

Base 99.000000 0.00 0.00 0.00 -133,276.77
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28 Oct 2011 USD/OTHLEHMAN BROTHERS

134,623.000 NHHL Local 99.000000 0.00 0.00 0.00 133,276.771.000000

Base 99.000000 0.00 0.00 0.00 133,276.77

28 Oct 2011 CANCEL USD/OTHLEHMAN BROTHERS

-134,623.000 NHHL Local 99.000000 0.00 0.00 0.00 -133,276.771.000000

Base 99.000000 0.00 0.00 0.00 -133,276.77

81732LAC2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   22 Nov 201682570JAB2 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTSI ORGANIZATION INC

1,157,538.210 NHHL Local 100.000000 0.00 0.00 0.00 1,157,538.211.000000

Base 100.000000 0.00 0.00 0.00 1,157,538.21

1%   16 Jun 201684762NAR2 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTSPECTRUM BRANDS INC

441,413.470 NHHL Local 100.000000 0.00 0.00 0.00 441,413.471.000000

Base 100.000000 0.00 0.00 0.00 441,413.47

23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUST

2,034,765.230 NHHM Local 97.931956 0.00 0.00 0.00 1,992,685.391.000000

Base 97.931956 0.00 0.00 0.00 1,992,685.39

84762NAR2 Total

0.00 0.000.002,476,178.700 Local 2,434,098.86

Base 0.00 0.00 0.00 2,434,098.86

9%   15 Nov 2018852061AK6 04 Nov 2011 09 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES LLCSPRINT NEXTEL CORP

261,000.000 NHFS Local 100.000000 0.00 0.00 0.00 261,000.001.000000

Base 100.000000 0.00 0.00 0.00 261,000.00
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7%   01 Dec 2016858577AP4 19 Dec 2011 22 Dec 2011 USD/DTCBANK OF AMERICA SECURITIES LLCSTENA AB

1,118,000.000 NHFS Local 92.500000 4,565.17 0.00 0.00 1,034,150.001.000000

Base 92.500000 4,565.17 0.00 0.00 1,034,150.00

1%   26 Jul 201886722CAB5 13 Oct 2011 USD/OTHJP MORGANCHASE BANKSUNCOKE ENERGY INC

500,000.000 NHHM Local 99.250000 0.00 0.00 0.00 496,250.001.000000

Base 99.250000 0.00 0.00 0.00 496,250.00

13 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-500,000.000 NHHM Local 99.250000 0.00 0.00 0.00 -496,250.001.000000

Base 99.250000 0.00 0.00 0.00 -496,250.00

13 Oct 2011 18 Oct 2011 USD/OTHJP MORGANCHASE BANK

500,000.000 NHHM Local 99.250000 0.00 0.00 0.00 496,250.001.000000

Base 99.250000 0.00 0.00 0.00 496,250.00

13 Dec 2011 20 Dec 2011 USD/OTHJP MORGANCHASE BANK

150,000.000 NHHM Local 98.000000 0.00 0.00 0.00 147,000.001.000000

Base 98.000000 0.00 0.00 0.00 147,000.00

86722CAB5 Total

0.00 0.000.00650,000.000 Local 643,250.00

Base 0.00 0.00 0.00 643,250.00

7.75%   15 Aug 2018880349AN5 30 Nov 2011 05 Dec 2011 USD/DTCDEUTSCHE BANK SECURITIES INCTENNECO INC

1,724,000.000 NHFS Local 101.000000 40,825.28 0.00 0.00 1,741,240.001.000000

Base 101.000000 40,825.28 0.00 0.00 1,741,240.00

1%   01 Oct 2018890027AA3 22 Nov 2011 23 Nov 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)TOMKINS LLC/TOMKINS INC

1,872,000.000 NHFS Local 102.455769 24,531.00 0.00 0.00 1,917,972.001.000000

Base 102.455769 24,531.00 0.00 0.00 1,917,972.00
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7.625%   01 Nov 2018901109AB4 10 Nov 2011 16 Nov 2011 USD/DTCDEUTSCHE BANK SECURITIES INCTUTOR PERINI CORP

1,255,000.000 NHFS Local 93.250000 3,987.24 0.00 0.00 1,170,287.501.000000

Base 93.250000 3,987.24 0.00 0.00 1,170,287.50

1%   10 Oct 201790210EAM8 14 Jul 2011 CANCEL USD/OTHGOLDMAN SACHSTXU US HLDGS CO

-200,000.000 NHHL Local 77.250000 0.00 0.00 0.00 -154,500.001.000000

Base 77.250000 0.00 0.00 0.00 -154,500.00

14 Jul 2011 11 Oct 2011 USD/OTHGOLDMAN SACHS

200,000.000 NHHL Local 77.250000 0.00 0.00 0.00 154,500.001.000000

Base 77.250000 0.00 0.00 0.00 154,500.00

90210EAM8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   23 Feb 201790343TAL7 21 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTONUS TELEPACIFIC CORP

400,000.000 NHHL Local 95.500000 0.00 0.00 0.00 382,000.001.000000

Base 95.500000 0.00 0.00 0.00 382,000.00

21 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-400,000.000 NHHL Local 95.500000 0.00 0.00 0.00 -382,000.001.000000

Base 95.500000 0.00 0.00 0.00 -382,000.00

21 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

400,000.000 NHHL Local 95.500000 0.00 0.00 0.00 382,000.001.000000

Base 95.500000 0.00 0.00 0.00 382,000.00

21 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-400,000.000 NHHL Local 95.500000 0.00 0.00 0.00 -382,000.001.000000

Base 95.500000 0.00 0.00 0.00 -382,000.00
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21 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

400,000.000 NHHL Local 95.500000 0.00 0.00 0.00 382,000.001.000000

Base 95.500000 0.00 0.00 0.00 382,000.00

21 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-400,000.000 NHHL Local 95.500000 0.00 0.00 0.00 -382,000.001.000000

Base 95.500000 0.00 0.00 0.00 -382,000.00

21 Oct 2011 30 Dec 2011 USD/OTH42 CREDIT SUISSE FIRST BOSTON

400,000.000 NHHL Local 95.500000 0.00 0.00 0.00 382,000.001.000000

Base 95.500000 0.00 0.00 0.00 382,000.00

90343TAL7 Total

0.00 0.000.00400,000.000 Local 382,000.00

Base 0.00 0.00 0.00 382,000.00

3.5%   15 Feb 2039912810QA9 03 Oct 2011 06 Oct 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

11,700,000.000 NHHW Local 115.183993 57,864.13 0.00 0.00 13,476,527.261.000000

Base 115.183993 57,864.13 0.00 0.00 13,476,527.26

08 Nov 2011 14 Nov 2011 USD/FEDLOOP CAPITAL MARKETS LLC

11,025,000.000 NHHW Local 108.640625 95,420.18 0.00 0.00 11,977,628.911.000000

Base 108.640625 95,420.18 0.00 0.00 11,977,628.91

912810QA9 Total

0.00 0.00153,284.3122,725,000.000 Local 25,454,156.17

Base 153,284.31 0.00 0.00 25,454,156.17

3.125%   15 Nov 2041912810QT8 16 Nov 2011 21 Nov 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

13,000,000.000 NHHW Local 101.172275 6,696.43 0.00 0.00 13,152,395.751.000000

Base 101.172275 6,696.43 0.00 0.00 13,152,395.75
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22 Dec 2011 28 Dec 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

5,000,000.000 NHHW Local 102.808993 18,458.10 0.00 0.00 5,140,449.691.000000

Base 102.808993 18,458.10 0.00 0.00 5,140,449.69

912810QT8 Total

0.00 0.0025,154.5318,000,000.000 Local 18,292,845.44

Base 25,154.53 0.00 0.00 18,292,845.44

3.5%   15 Feb 2018912828HR4 22 Nov 2011 28 Nov 2011 USD/FEDBANK OF NEW YORK BARCLAYS LONDONUS TREASURY N/B

3,000,000.000 NHFJ Local 113.582031 29,959.24 0.00 0.00 3,407,460.941.000000

Base 113.582031 29,959.24 0.00 0.00 3,407,460.94

17 Oct 2011 20 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,500,000.000 NHFI Local 112.390625 34,524.46 0.00 0.00 6,181,484.381.000000

Base 112.390625 34,524.46 0.00 0.00 6,181,484.38

17 Oct 2011 20 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLC

3,000,000.000 NHHW Local 112.390625 18,831.52 0.00 0.00 3,371,718.751.000000

Base 112.390625 18,831.52 0.00 0.00 3,371,718.75

912828HR4 Total

0.00 0.0083,315.2211,500,000.000 Local 12,960,664.07

Base 83,315.22 0.00 0.00 12,960,664.07

3.75%   15 Nov 2018912828JR2 16 Dec 2011 19 Dec 2011 USD/FEDU.S. TRUST COMPANYUS TREASURY N/B

4,000,000.000 NHFJ Local 116.562500 14,010.99 0.00 0.00 4,662,500.001.000000

Base 116.562500 14,010.99 0.00 0.00 4,662,500.00

3.125%   15 May 2019912828KQ2 22 Nov 2011 28 Nov 2011 USD/FEDU.S. TRUST COMPANYUS TREASURY N/B

4,500,000.000 NHFJ Local 111.500000 5,022.32 0.00 0.00 5,017,500.001.000000

Base 111.500000 5,022.32 0.00 0.00 5,017,500.00



Prepared by State StreetPage 1971

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

0.625%   31 Jul 2012912828NQ9 23 Dec 2011 29 Dec 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDUS TREASURY N/B

10,000,000.000 NHHW Local 100.320647 25,645.38 0.00 0.00 10,032,064.751.000000

Base 100.320647 25,645.38 0.00 0.00 10,032,064.75

23 Dec 2011 29 Dec 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

3,750,000.000 NHFI Local 100.320647 9,617.02 0.00 0.00 3,762,024.281.000000

Base 100.320647 9,617.02 0.00 0.00 3,762,024.28

912828NQ9 Total

0.00 0.0035,262.4013,750,000.000 Local 13,794,089.03

Base 35,262.40 0.00 0.00 13,794,089.03

2.25%   31 Jul 2017912828NR7 21 Nov 2011 22 Nov 2011 USD/FEDCREDIT SUISSE SECURITIES (USA) LLCUS TREASURY N/B

6,000,000.000 NHFJ Local 106.984375 44,144.02 0.00 0.00 6,419,062.501.000000

Base 106.984375 44,144.02 0.00 0.00 6,419,062.50

2.625%   15 Aug 2020912828NT3 26 Oct 2011 31 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

14,500,000.000 NHHW Local 104.906250 79,641.64 0.00 0.00 15,211,406.251.000000

Base 104.906250 79,641.64 0.00 0.00 15,211,406.25

08 Nov 2011 14 Nov 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

520,000.000 NHFI Local 106.051181 3,375.41 0.00 0.00 551,466.141.000000

Base 106.051181 3,375.41 0.00 0.00 551,466.14

08 Nov 2011 14 Nov 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

765,000.000 NHHW Local 106.051181 4,965.74 0.00 0.00 811,291.541.000000

Base 106.051181 4,965.74 0.00 0.00 811,291.54

912828NT3 Total

0.00 0.0087,982.7915,785,000.000 Local 16,574,163.93

Base 87,982.79 0.00 0.00 16,574,163.93



Prepared by State StreetPage 1972

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

2.125%   29 Feb 2016912828QJ2 04 Oct 2011 07 Oct 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

15,000,000.000 NHFI Local 105.992522 32,400.41 0.00 0.00 15,898,878.381.000000

Base 105.992522 32,400.41 0.00 0.00 15,898,878.38

3.125%   15 May 2021912828QN3 03 Oct 2011 06 Oct 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

12,000,000.000 NHHW Local 112.641025 146,739.13 0.00 0.00 13,516,923.001.000000

Base 112.641025 146,739.13 0.00 0.00 13,516,923.00

04 Oct 2011 07 Oct 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

15,000,000.000 NHFI Local 112.422275 184,697.69 0.00 0.00 16,863,341.251.000000

Base 112.422275 184,697.69 0.00 0.00 16,863,341.25

26 Oct 2011 31 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLC

5,645,000.000 NHFI Local 108.437500 81,012.65 0.00 0.00 6,121,296.881.000000

Base 108.437500 81,012.65 0.00 0.00 6,121,296.88

09 Nov 2011 15 Nov 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

13,500,000.000 NHFI Local 110.468750 0.00 0.00 0.00 14,913,281.251.000000

Base 110.468750 0.00 0.00 0.00 14,913,281.25

22 Dec 2011 28 Dec 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

9,650,000.000 NHFI Local 110.949618 35,624.14 0.00 0.00 10,706,638.201.000000

Base 110.949618 35,624.14 0.00 0.00 10,706,638.20

912828QN3 Total

0.00 0.00448,073.6155,795,000.000 Local 62,121,480.58

Base 448,073.61 0.00 0.00 62,121,480.58

0.75%   15 Jul 2014912828QU7 03 Nov 2011 08 Nov 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMONUS TREASURY N/B

4,500,000.000 NHHW Local 100.722991 8,865.49 0.00 0.00 4,532,534.611.000000

Base 100.722991 8,865.49 0.00 0.00 4,532,534.61



Prepared by State StreetPage 1973

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

2.125%   15 Aug 2021912828RC6 22 Nov 2011 28 Nov 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

5,500,000.000 NHFJ Local 101.628906 33,347.49 0.00 0.00 5,589,589.841.000000

Base 101.628906 33,347.49 0.00 0.00 5,589,589.84

2%   15 Nov 2021912828RR3 16 Nov 2011 21 Nov 2011 USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

15,400,000.000 NHFI Local 99.836338 5,076.92 0.00 0.00 15,374,795.981.000000

Base 99.836338 5,076.92 0.00 0.00 15,374,795.98

0.25%   30 Nov 2013912828RS1 29 Nov 2011 30 Nov 2011 USD/FEDPERSHING LLCUS TREASURY N/B

6,500,000.000 NHFS Local 99.996094 0.00 0.00 0.00 6,499,746.091.000000

Base 99.996094 0.00 0.00 0.00 6,499,746.09

4.4962%   31 Mar 201914908AN8 28 Sep 2011 CANCEL USD/OTHDEUTSCHE BANK AGUNIVISION COMMUNICATIONS INC

-3,000,000.000 NHHM Local 85.750000 0.00 0.00 0.00 -2,572,500.001.000000

Base 85.750000 0.00 0.00 0.00 -2,572,500.00

28 Sep 2011 07 Oct 2011 USD/OTHDEUTSCHE BANK AG

3,000,000.000 NHHM Local 85.750000 0.00 0.00 0.00 2,572,500.001.000000

Base 85.750000 0.00 0.00 0.00 2,572,500.00

914908AN8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

6.75%   15 Apr 201992839UAE7 20 Oct 2011 25 Oct 2011 USD/DTCSEAPORT GROUP SECURITIES, LLCVISTEON CORP

330,000.000 NHFS Local 94.250000 618.75 0.00 0.00 311,025.001.000000

Base 94.250000 618.75 0.00 0.00 311,025.00

1%   11 Aug 201692928DAK3 25 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTONWM BOLTHOUSE FARMS INC

510,000.000 NHHL Local 98.375000 0.00 0.00 0.00 501,712.501.000000

Base 98.375000 0.00 0.00 0.00 501,712.50



Prepared by State StreetPage 1974
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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

25 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-510,000.000 NHHL Local 98.375000 0.00 0.00 0.00 -501,712.501.000000

Base 98.375000 0.00 0.00 0.00 -501,712.50

25 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

510,000.000 NHHL Local 98.375000 0.00 0.00 0.00 501,712.501.000000

Base 98.375000 0.00 0.00 0.00 501,712.50

25 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-510,000.000 NHHL Local 98.375000 0.00 0.00 0.00 -501,712.501.000000

Base 98.375000 0.00 0.00 0.00 -501,712.50

25 Oct 2011 22 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

510,000.000 NHHL Local 98.375000 0.00 0.00 0.00 501,712.501.000000

Base 98.375000 0.00 0.00 0.00 501,712.50

22 Dec 2011 OPEN USD/OTH9 CREDIT SUISSE FIRST BOSTON

310,000.000 NHHL Local 100.250000 0.00 0.00 0.00 310,775.001.000000

Base 100.250000 0.00 0.00 0.00 310,775.00

92928DAK3 Total

0.00 0.000.00820,000.000 Local 812,487.50

Base 0.00 0.00 0.00 812,487.50

1%   30 Jun 201693317CAB2 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTWALTER INVT MGMT CORP

969,582.670 NHHL Local 98.849616 0.00 0.00 0.00 958,428.751.000000

Base 98.849616 0.00 0.00 0.00 958,428.75

1%   21 Nov 2017971AEGII5 28 Nov 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPEFUNDTECH BANKSERV

120,000.000 NHHL Local 99.000000 0.00 0.00 0.00 118,800.001.000000

Base 99.000000 0.00 0.00 0.00 118,800.00



Prepared by State StreetPage 1975

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

28 Nov 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-120,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -118,800.001.000000

Base 99.000000 0.00 0.00 0.00 -118,800.00

21 Nov 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

180,000.000 NHHL Local 98.625000 0.00 0.00 0.00 177,525.001.000000

Base 98.625000 0.00 0.00 0.00 177,525.00

21 Nov 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-180,000.000 NHHL Local 98.625000 0.00 0.00 0.00 -177,525.001.000000

Base 98.625000 0.00 0.00 0.00 -177,525.00

21 Nov 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

910,000.000 NHHL Local 97.000000 0.00 0.00 0.00 882,700.001.000000

Base 97.000000 0.00 0.00 0.00 882,700.00

21 Nov 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-910,000.000 NHHL Local 97.000000 0.00 0.00 0.00 -882,700.001.000000

Base 97.000000 0.00 0.00 0.00 -882,700.00

28 Nov 2011 OPEN USD/OTH29 THE ROYALBANK OF CANADA EUROPE

120,000.000 NHHL Local 99.000000 0.00 0.00 0.00 118,800.001.000000

Base 99.000000 0.00 0.00 0.00 118,800.00

21 Nov 2011 OPEN USD/OTH29 THE ROYALBANK OF CANADA EUROPE

180,000.000 NHHL Local 98.625000 0.00 0.00 0.00 177,525.001.000000

Base 98.625000 0.00 0.00 0.00 177,525.00

21 Nov 2011 12 Dec 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

910,000.000 NHHL Local 97.000000 0.00 0.00 0.00 882,700.001.000000

Base 97.000000 0.00 0.00 0.00 882,700.00

971AEGII5 Total

0.00 0.000.001,210,000.000 Local 1,179,025.00

Base 0.00 0.00 0.00 1,179,025.00



Prepared by State StreetPage 1976
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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
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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

100%   01 Dec 2016971AEKII6 22 Nov 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPEZAYO GROUP

320,000.000 NHHL Local 97.000000 0.00 0.00 0.00 310,400.001.000000

Base 97.000000 0.00 0.00 0.00 310,400.00

22 Nov 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-320,000.000 NHHL Local 97.000000 0.00 0.00 0.00 -310,400.001.000000

Base 97.000000 0.00 0.00 0.00 -310,400.00

22 Nov 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

320,000.000 NHHL Local 97.000000 0.00 0.00 0.00 310,400.001.000000

Base 97.000000 0.00 0.00 0.00 310,400.00

22 Nov 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-320,000.000 NHHL Local 97.000000 0.00 0.00 0.00 -310,400.001.000000

Base 97.000000 0.00 0.00 0.00 -310,400.00

100%   01 Dec 2016971AEKII6 22 Nov 2011 13 Dec 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPEZAYO GROUP

320,000.000 NHHL Local 97.000000 0.00 0.00 0.00 310,400.001.000000

Base 97.000000 0.00 0.00 0.00 310,400.00

971AEKII6 Total

0.00 0.000.00320,000.000 Local 310,400.00

Base 0.00 0.00 0.00 310,400.00

1%   16 Nov 2016971AELII4 16 Nov 2011 USD/OTHWELLS FARGO BANKHEALTH MANAGEMENT ASSOCIATES

640,000.000 NHHL Local 99.000000 0.00 0.00 0.00 633,600.001.000000

Base 99.000000 0.00 0.00 0.00 633,600.00

16 Nov 2011 CANCEL USD/OTHWELLS FARGO BANK

-640,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -633,600.001.000000

Base 99.000000 0.00 0.00 0.00 -633,600.00
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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
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Base Currency: USD - US DOLLAR

16 Nov 2011 USD/OTHWELLS FARGO BANK

640,000.000 NHHL Local 99.000000 0.00 0.00 0.00 633,600.001.000000

Base 99.000000 0.00 0.00 0.00 633,600.00

16 Nov 2011 CANCEL USD/OTHWELLS FARGO BANK

-640,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -633,600.001.000000

Base 99.000000 0.00 0.00 0.00 -633,600.00

16 Nov 2011 USD/OTHWELLS FARGO BANK

640,000.000 NHHL Local 99.000000 0.00 0.00 0.00 633,600.001.000000

Base 99.000000 0.00 0.00 0.00 633,600.00

16 Nov 2011 CANCEL USD/OTHWELLS FARGO BANK

-640,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -633,600.001.000000

Base 99.000000 0.00 0.00 0.00 -633,600.00

16 Nov 2011 05 Dec 2011 USD/OTH3 WELLS FARGO BANK

640,000.000 NHHL Local 99.000000 0.00 0.00 0.00 633,600.001.000000

Base 99.000000 0.00 0.00 0.00 633,600.00

971AELII4 Total

0.00 0.000.00640,000.000 Local 633,600.00

Base 0.00 0.00 0.00 633,600.00

1%   14 Dec 2018971MJPII4 16 Dec 2011 OPEN USD/OTH9 UBS AGCAPITAL SAFETY GROUP LTD

1,620,000.000 NHHL Local 98.000000 0.00 0.00 0.00 1,587,600.001.000000

Base 98.000000 0.00 0.00 0.00 1,587,600.00

1%   20 Dec 2018971MSUII3 16 Dec 2011 OPEN USD/OTH7 BARCLAYS BANKSIX FLAGS THEME PARKS, INC.

1,500,000.000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.001.000000

Base 99.000000 0.00 0.00 0.00 1,485,000.00
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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

1%   28 Dec 2018971NKMII7 09 Dec 2011 USD/OTHBARCLAYS BANKNPC INTERNATIONAL

500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

09 Dec 2011 CANCEL USD/OTHBARCLAYS BANK

-500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -490,000.001.000000

Base 98.000000 0.00 0.00 0.00 -490,000.00

09 Dec 2011 OPEN USD/OTHBARCLAYS BANK

1,310,000.000 NHHL Local 98.000000 0.00 0.00 0.00 1,283,800.001.000000

Base 98.000000 0.00 0.00 0.00 1,283,800.00

09 Dec 2011 OPEN USD/OTH12 BARCLAYS BANK

230,000.000 NHHL Local 100.000000 0.00 0.00 0.00 230,000.001.000000

Base 100.000000 0.00 0.00 0.00 230,000.00

09 Dec 2011 29 Dec 2011 USD/OTHBARCLAYS BANK

500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

971NKMII7 Total

0.00 0.000.002,040,000.000 Local 2,003,800.00

Base 0.00 0.00 0.00 2,003,800.00

1%   21 Dec 2018971PALII5 15 Dec 2011 30 Dec 2011 USD/OTH7 JP MORGANCHASE BANKLIN TELEVISION CORP.

750,000.000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.001.000000

Base 99.000000 0.00 0.00 0.00 742,500.00

16 Dec 2011 USD/OTHJP MORGANCHASE BANK

160,000.000 NHHL Local 99.000000 0.00 0.00 0.00 158,400.001.000000

Base 99.000000 0.00 0.00 0.00 158,400.00
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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 Cost

Base Currency: USD - US DOLLAR

16 Dec 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-160,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -158,400.001.000000

Base 99.000000 0.00 0.00 0.00 -158,400.00

16 Dec 2011 30 Dec 2011 USD/OTHJP MORGANCHASE BANK

160,000.000 NHHL Local 99.000000 0.00 0.00 0.00 158,400.001.000000

Base 99.000000 0.00 0.00 0.00 158,400.00

971PALII5 Total

0.00 0.000.00910,000.000 Local 900,900.00

Base 0.00 0.00 0.00 900,900.00

1%   18 Jul 2016971QAHII2 09 Dec 2011 USD/OTHJP MORGANCHASE BANKFIDELITY NATIONAL INFO SOLUTIO

642,857.150 NHHM Local 99.000000 0.00 0.00 0.00 636,428.581.000000

Base 99.000000 0.00 0.00 0.00 636,428.58

09 Dec 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-642,857.150 NHHM Local 99.000000 0.00 0.00 0.00 -636,428.581.000000

Base 99.000000 0.00 0.00 0.00 -636,428.58

19 Dec 2011 USD/OTHRESTRUCTURE NON CASH

642,857.140 NHHM Local 100.000000 0.00 0.00 0.00 642,857.141.000000

Base 100.000000 0.00 0.00 0.00 642,857.14

19 Dec 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-642,857.140 NHHM Local 100.000000 0.00 0.00 0.00 -642,857.141.000000

Base 100.000000 0.00 0.00 0.00 -642,857.14

09 Dec 2011 OPEN USD/OTHJP MORGANCHASE BANK

720,000.000 NHHL Local 99.000000 0.00 0.00 0.00 712,800.001.000000

Base 99.000000 0.00 0.00 0.00 712,800.00
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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

19 Dec 2011 20 Dec 2011 USD/OTH1 RESTRUCTURE NON CASH

642,857.140 NHHM Local 100.265500 0.00 0.00 0.00 644,563.931.000000

Base 100.265500 0.00 0.00 0.00 644,563.93

971QAHII2 Total

0.00 0.000.001,362,857.140 Local 1,357,363.93

Base 0.00 0.00 0.00 1,357,363.93

1%   13 Jul 2018971QCVII9 16 Dec 2011 OPEN USD/OTH12 BANK OF AMERICADATATEL, INC.

770,000.000 NHHL Local 98.500000 0.00 0.00 0.00 758,450.001.000000

Base 98.500000 0.00 0.00 0.00 758,450.00

22 Dec 2011 OPEN USD/OTH9 BANK OF AMERICA

210,000.000 NHHL Local 100.375000 0.00 0.00 0.00 210,787.501.000000

Base 100.375000 0.00 0.00 0.00 210,787.50

971QCVII9 Total

0.00 0.000.00980,000.000 Local 969,237.50

Base 0.00 0.00 0.00 969,237.50

1%   04 Oct 2018971QCXII5 16 Dec 2011 OPEN USD/OTH15 THE ROYALBANK OF CANADA EUROPE99 CENTS ONLY STORE

940,000.000 NHHL Local 98.000000 0.00 0.00 0.00 921,200.001.000000

Base 98.000000 0.00 0.00 0.00 921,200.00

1%   04 Oct 2018971QCXII5 16 Dec 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE99 CENTS ONLY STORE

940,000.000 NHHL Local 98.000000 0.00 0.00 0.00 921,200.001.000000

Base 98.000000 0.00 0.00 0.00 921,200.00

16 Dec 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-940,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -921,200.001.000000

Base 98.000000 0.00 0.00 0.00 -921,200.00
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Base Currency: USD - US DOLLAR

971QCXII5 Total

0.00 0.000.00940,000.000 Local 921,200.00

Base 0.00 0.00 0.00 921,200.00

1%   08 Jun 2017971QGCII7 08 Dec 2011 USD/OTHBANK OF AMERICABARRINGTON BROADCASTING

1,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 970,000.001.000000

Base 97.000000 0.00 0.00 0.00 970,000.00

08 Dec 2011 CANCEL USD/OTHBANK OF AMERICA

-1,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 -970,000.001.000000

Base 97.000000 0.00 0.00 0.00 -970,000.00

08 Dec 2011 15 Dec 2011 USD/OTHBANK OF AMERICA

1,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 970,000.001.000000

Base 97.000000 0.00 0.00 0.00 970,000.00

971QGCII7 Total

0.00 0.000.001,000,000.000 Local 970,000.00

Base 0.00 0.00 0.00 970,000.00

1%   01 Sep 2016971QGDII5 09 Dec 2011 OPEN USD/OTH12 BARCLAYS BANKOCWEN FINANCIAL CORP.

550,000.000 NHHL 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

1%   24 Jul 2018971QHFII9 13 Dec 2011 USD/OTHJP MORGANCHASE BANKSUNCOKE ENERGY, INC.

150,000.000 NHHM Local 98.000000 0.00 0.00 0.00 147,000.001.000000

Base 98.000000 0.00 0.00 0.00 147,000.00

13 Dec 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-150,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -147,000.001.000000

Base 98.000000 0.00 0.00 0.00 -147,000.00
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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
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Base Currency: USD - US DOLLAR

13 Dec 2011 USD/OTHJP MORGANCHASE BANK

150,000.000 NHHM Local 98.000000 0.00 0.00 0.00 147,000.001.000000

Base 98.000000 0.00 0.00 0.00 147,000.00

13 Dec 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-150,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -147,000.001.000000

Base 98.000000 0.00 0.00 0.00 -147,000.00

971QHFII9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   22 Dec 2017971TDAII8 19 Dec 2011 USD/OTHGE CAPITAL CORPARIZONA CHEMICAL INC.

1,407,000.000 NHHL Local 97.000000 0.00 0.00 0.00 1,364,790.001.000000

Base 97.000000 0.00 0.00 0.00 1,364,790.00

1%   21 Dec 2018971TVAII8 21 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTONLORD + TAYLOR LTD.

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

22 Dec 2011 OPEN USD/OTH14 CREDIT SUISSE FIRST BOSTON

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

21 Dec 2011 OPEN USD/OTH9 CREDIT SUISSE FIRST BOSTON

750,000.000 NHHL 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

971TVAII8 Total

0.00 0.000.002,250,000.000 Local 2,235,000.00

Base 0.00 0.00 0.00 2,235,000.00



Prepared by State StreetPage 1983

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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%   22 Jun 2017971UAFII7 22 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTONDELUXE ENTERTAINMENT SERVICES

750,000.000 NHHM Local 96.000000 0.00 0.00 0.00 720,000.001.000000

Base 96.000000 0.00 0.00 0.00 720,000.00

22 Dec 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-750,000.000 NHHM Local 96.000000 0.00 0.00 0.00 -720,000.001.000000

Base 96.000000 0.00 0.00 0.00 -720,000.00

22 Dec 2011 OPEN USD/OTHCREDIT SUISSE FIRST BOSTON

750,000.000 NHHM Local 96.000000 0.00 0.00 0.00 720,000.001.000000

Base 96.000000 0.00 0.00 0.00 720,000.00

971UAFII7 Total

0.00 0.000.00750,000.000 Local 720,000.00

Base 0.00 0.00 0.00 720,000.00

7.875%   01 Nov 201797381WAJ3 17 Nov 2011 22 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES LLCWINDSTREAM CORP

681,000.000 NHFS Local 105.750000 3,128.34 0.00 0.00 720,157.501.000000

Base 105.750000 3,128.34 0.00 0.00 720,157.50

21 Nov 2011 25 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

690,000.000 NHFS Local 104.750000 3,622.50 0.00 0.00 722,775.001.000000

Base 104.750000 3,622.50 0.00 0.00 722,775.00

97381WAJ3 Total

0.00 0.006,750.841,371,000.000 Local 1,442,932.50

Base 6,750.84 0.00 0.00 1,442,932.50

1%   02 Nov 2018973DTGII1 14 Oct 2011 USD/OTHBANK OF AMERICAEMDEON BUSINESS SERVICES

1,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 970,000.001.000000

Base 97.000000 0.00 0.00 0.00 970,000.00



Prepared by State StreetPage 1984

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

14 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-1,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 -970,000.001.000000

Base 97.000000 0.00 0.00 0.00 -970,000.00

14 Oct 2011 USD/OTHBANK OF AMERICA

420,000.000 NHHL Local 97.000000 0.00 0.00 0.00 407,400.001.000000

Base 97.000000 0.00 0.00 0.00 407,400.00

14 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-420,000.000 NHHL Local 97.000000 0.00 0.00 0.00 -407,400.001.000000

Base 97.000000 0.00 0.00 0.00 -407,400.00

14 Oct 2011 USD/OTHBANK OF AMERICA

230,000.000 NHHL Local 100.000000 0.00 0.00 0.00 230,000.001.000000

Base 100.000000 0.00 0.00 0.00 230,000.00

14 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-230,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -230,000.001.000000

Base 100.000000 0.00 0.00 0.00 -230,000.00

14 Oct 2011 03 Nov 2011 USD/OTHBANK OF AMERICA

1,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 970,000.001.000000

Base 97.000000 0.00 0.00 0.00 970,000.00

14 Oct 2011 07 Nov 2011 USD/OTHBANK OF AMERICA

420,000.000 NHHL Local 97.000000 0.00 0.00 0.00 407,400.001.000000

Base 97.000000 0.00 0.00 0.00 407,400.00

14 Oct 2011 17 Nov 2011 USD/OTHBANK OF AMERICA

230,000.000 NHHL Local 100.000000 0.00 0.00 0.00 230,000.001.000000

Base 100.000000 0.00 0.00 0.00 230,000.00

1%   02 Nov 2018973DTGII1 06 Dec 2011 OPEN USD/OTH12 BARCLAYS BANKEMDEON BUSINESS SERVICES

430,000.000 NHHL Local 100.750000 0.00 0.00 0.00 433,225.001.000000

Base 100.750000 0.00 0.00 0.00 433,225.00



Prepared by State StreetPage 1985

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

973DTGII1 Total

0.00 0.000.002,080,000.000 Local 2,040,625.00

Base 0.00 0.00 0.00 2,040,625.00

1%   03 Oct 2018973HKMII8 23 Sep 2011 USD/OTHCITIBANK ADRSEALED AIR CORP

140,000.000 NHHL Local 98.000000 0.00 0.00 0.00 137,200.001.000000

Base 98.000000 0.00 0.00 0.00 137,200.00

23 Sep 2011 CANCEL USD/OTHCITIBANK ADR

-140,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -137,200.001.000000

Base 98.000000 0.00 0.00 0.00 -137,200.00

973HKMII8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   07 Dec 2018973MRQII1 30 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INCCOLFAX CORP

320,000.000 NHHL Local 99.000000 0.00 0.00 0.00 316,800.001.000000

Base 99.000000 0.00 0.00 0.00 316,800.00

30 Nov 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-320,000.000 NHHL Local 99.000000 0.00 0.00 0.00 -316,800.001.000000

Base 99.000000 0.00 0.00 0.00 -316,800.00

30 Nov 2011 OPEN USD/OTH37 DEUTSCHE BANK SECURITIES INC

320,000.000 NHHL Local 99.000000 0.00 0.00 0.00 316,800.001.000000

Base 99.000000 0.00 0.00 0.00 316,800.00

973MRQII1 Total

0.00 0.000.00320,000.000 Local 316,800.00

Base 0.00 0.00 0.00 316,800.00



Prepared by State StreetPage 1986

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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%   22 Sep 2017973MYSII9 23 Sep 2011 CANCEL USD/OTHCHASE MANHATTANBUFFALO GULF COAST TERMINALS

-500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -490,000.001.000000

Base 98.000000 0.00 0.00 0.00 -490,000.00

23 Sep 2011 07 Nov 2011 USD/OTH4 CHASE MANHATTAN

500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

973MYSII9 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   27 Sep 2018973MYZII3 27 Sep 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIESBJ S WHOLESALE CLUB INC.

-2,000,000.000 NHHM Local 95.000000 0.00 0.00 0.00 -1,900,000.001.000000

Base 95.000000 0.00 0.00 0.00 -1,900,000.00

27 Sep 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

420,000.000 NHHL Local 95.000000 0.00 0.00 0.00 399,000.001.000000

Base 95.000000 0.00 0.00 0.00 399,000.00

27 Sep 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-420,000.000 NHHL Local 95.000000 0.00 0.00 0.00 -399,000.001.000000

Base 95.000000 0.00 0.00 0.00 -399,000.00

27 Sep 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-420,000.000 NHHL Local 95.000000 0.00 0.00 0.00 -399,000.001.000000

Base 95.000000 0.00 0.00 0.00 -399,000.00

27 Sep 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

420,000.000 NHHL Local 95.000000 0.00 0.00 0.00 399,000.001.000000

Base 95.000000 0.00 0.00 0.00 399,000.00



Prepared by State StreetPage 1987

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Sep 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-420,000.000 NHHL Local 95.000000 0.00 0.00 0.00 -399,000.001.000000

Base 95.000000 0.00 0.00 0.00 -399,000.00

973MYZII3 Total

0.00 0.000.00-2,420,000.000 Local -2,299,000.00

Base 0.00 0.00 0.00 -2,299,000.00

1%   29 Sep 2017973SFVII0 28 Sep 2011 CANCEL USD/OTHCHASE MANHATTANGO DADDY GROUP INC

-1,500,000.000 NHHM Local 93.000000 0.00 0.00 0.00 -1,395,000.001.000000

Base 93.000000 0.00 0.00 0.00 -1,395,000.00

28 Sep 2011 USD/OTHBARCLAYS BANK

690,000.000 NHHL Local 93.000000 0.00 0.00 0.00 641,700.001.000000

Base 93.000000 0.00 0.00 0.00 641,700.00

28 Sep 2011 CANCEL USD/OTHBARCLAYS BANK

-690,000.000 NHHL Local 93.000000 0.00 0.00 0.00 -641,700.001.000000

Base 93.000000 0.00 0.00 0.00 -641,700.00

28 Sep 2011 USD/OTHBARCLAYS BANK

190,000.000 NHHL Local 95.000000 0.00 0.00 0.00 180,500.001.000000

Base 95.000000 0.00 0.00 0.00 180,500.00

28 Sep 2011 CANCEL USD/OTHBARCLAYS BANK

-190,000.000 NHHL Local 95.000000 0.00 0.00 0.00 -180,500.001.000000

Base 95.000000 0.00 0.00 0.00 -180,500.00

28 Sep 2011 CANCEL USD/OTHBARCLAYS BANK

-690,000.000 NHHL Local 93.000000 0.00 0.00 0.00 -641,700.001.000000

Base 93.000000 0.00 0.00 0.00 -641,700.00



Prepared by State StreetPage 1988

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

28 Sep 2011 CANCEL USD/OTHBARCLAYS BANK

-190,000.000 NHHL Local 95.000000 0.00 0.00 0.00 -180,500.001.000000

Base 95.000000 0.00 0.00 0.00 -180,500.00

04 Oct 2011 USD/OTHBARCLAYS BANK

220,000.000 NHHL Local 94.125000 0.00 0.00 0.00 207,075.001.000000

Base 94.125000 0.00 0.00 0.00 207,075.00

04 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-220,000.000 NHHL Local 94.125000 0.00 0.00 0.00 -207,075.001.000000

Base 94.125000 0.00 0.00 0.00 -207,075.00

17 Oct 2011 USD/OTHBARCLAYS BANK

220,000.000 NHHL Local 98.875000 0.00 0.00 0.00 217,525.001.000000

Base 98.875000 0.00 0.00 0.00 217,525.00

17 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-220,000.000 NHHL Local 98.875000 0.00 0.00 0.00 -217,525.001.000000

Base 98.875000 0.00 0.00 0.00 -217,525.00

17 Oct 2011 USD/OTHBARCLAYS BANK

220,000.000 NHHL Local 98.875000 0.00 0.00 0.00 217,525.001.000000

Base 98.875000 0.00 0.00 0.00 217,525.00

17 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-220,000.000 NHHL Local 98.875000 0.00 0.00 0.00 -217,525.001.000000

Base 98.875000 0.00 0.00 0.00 -217,525.00

28 Sep 2011 19 Dec 2011 USD/OTHCHASE MANHATTAN

1,500,000.000 NHHM Local 93.000000 0.00 0.00 0.00 1,395,000.001.000000

Base 93.000000 0.00 0.00 0.00 1,395,000.00

28 Sep 2011 22 Dec 2011 USD/OTHBARCLAYS BANK

690,000.000 NHHL Local 93.000000 0.00 0.00 0.00 641,700.001.000000

Base 93.000000 0.00 0.00 0.00 641,700.00



Prepared by State StreetPage 1989

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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%   29 Sep 2017973SFVII0 28 Sep 2011 OPEN USD/OTH14 BARCLAYS BANKGO DADDY GROUP INC

189,525.000 NHHL Local 95.000000 0.00 0.00 0.00 180,048.751.000000

Base 95.000000 0.00 0.00 0.00 180,048.75

04 Oct 2011 OPEN USD/OTH14 BARCLAYS BANK

219,450.000 NHHL Local 94.125000 0.00 0.00 0.00 206,557.311.000000

Base 94.125000 0.00 0.00 0.00 206,557.31

17 Oct 2011 OPEN USD/OTH14 BARCLAYS BANK

219,450.000 NHHL Local 98.875001 0.00 0.00 0.00 216,981.191.000000

Base 98.875001 0.00 0.00 0.00 216,981.19

973SFVII0 Total

0.00 0.000.00438,425.000 Local 423,087.25

Base 0.00 0.00 0.00 423,087.25

1%   02 Feb 2018973SWQII2 07 Oct 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDMICROSEMI CORP.

255,625.000 NHHM Local 98.000000 0.00 0.00 0.00 250,512.501.000000

Base 98.000000 0.00 0.00 0.00 250,512.50

07 Oct 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-255,625.000 NHHM Local 98.000000 0.00 0.00 0.00 -250,512.501.000000

Base 98.000000 0.00 0.00 0.00 -250,512.50

07 Oct 2011 18 Oct 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

255,625.000 NHHM Local 98.000000 0.00 0.00 0.00 250,512.501.000000

Base 98.000000 0.00 0.00 0.00 250,512.50

13 Oct 2011 USD/OTHRESTRUCTURE NON CASH

744,375.000 NHHM Local 98.000000 0.00 0.00 0.00 729,487.501.000000

Base 98.000000 0.00 0.00 0.00 729,487.50



Prepared by State StreetPage 1990

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-744,375.000 NHHM Local 98.000000 0.00 0.00 0.00 -729,487.501.000000

Base 98.000000 0.00 0.00 0.00 -729,487.50

13 Oct 2011 USD/OTHRESTRUCTURE NON CASH

744,375.000 NHHM Local 100.000000 0.00 0.00 0.00 744,375.001.000000

Base 100.000000 0.00 0.00 0.00 744,375.00

13 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-744,375.000 NHHM Local 100.000000 0.00 0.00 0.00 -744,375.001.000000

Base 100.000000 0.00 0.00 0.00 -744,375.00

13 Oct 2011 OPEN USD/OTH97 RESTRUCTURE NON CASH

744,375.000 NHHM Local 99.791500 0.00 0.00 0.00 742,822.981.000000

Base 99.791500 0.00 0.00 0.00 742,822.98

973SWQII2 Total

0.00 0.000.001,000,000.000 Local 993,335.48

Base 0.00 0.00 0.00 993,335.48

1%   26 Oct 2017973USVII1 26 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTONOPEN LINK FIN.

1,460,000.000 NHHL Local 98.000000 0.00 0.00 0.00 1,430,800.001.000000

Base 98.000000 0.00 0.00 0.00 1,430,800.00

26 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,460,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -1,430,800.001.000000

Base 98.000000 0.00 0.00 0.00 -1,430,800.00

27 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

150,000.000 NHHL Local 100.500000 0.00 0.00 0.00 150,750.001.000000

Base 100.500000 0.00 0.00 0.00 150,750.00



Prepared by State StreetPage 1991

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-150,000.000 NHHL Local 100.500000 0.00 0.00 0.00 -150,750.001.000000

Base 100.500000 0.00 0.00 0.00 -150,750.00

27 Oct 2011 01 Dec 2011 USD/OTH23 CREDIT SUISSE FIRST BOSTON

150,000.000 NHHL Local 100.500000 0.00 0.00 0.00 150,750.001.000000

Base 100.500000 0.00 0.00 0.00 150,750.00

26 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,460,000.000 NHHL Local 98.000000 0.00 0.00 0.00 1,430,800.001.000000

Base 98.000000 0.00 0.00 0.00 1,430,800.00

26 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,460,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -1,430,800.001.000000

Base 98.000000 0.00 0.00 0.00 -1,430,800.00

26 Oct 2011 14 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,460,000.000 NHHL Local 98.000000 0.00 0.00 0.00 1,430,800.001.000000

Base 98.000000 0.00 0.00 0.00 1,430,800.00

973USVII1 Total

0.00 0.000.001,610,000.000 Local 1,581,550.00

Base 0.00 0.00 0.00 1,581,550.00

1%   19 May 2017973UTWII8 03 Nov 2011 USD/OTHMORGAN STANLEYSKILLSOFT CORPORATION

202,500.000 NHHL Local 100.000000 0.00 0.00 0.00 202,500.001.000000

Base 100.000000 0.00 0.00 0.00 202,500.00

03 Nov 2011 CANCEL USD/OTHMORGAN STANLEY

-202,500.000 NHHL Local 100.000000 0.00 0.00 0.00 -202,500.001.000000

Base 100.000000 0.00 0.00 0.00 -202,500.00



Prepared by State StreetPage 1992

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

973UTWII8 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   04 May 2018973VBTII2 20 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INCKINETIC CONCEPTS, INC.

1,223,000.000 NHHL Local 96.500000 0.00 0.00 0.00 1,180,195.001.000000

Base 96.500000 0.00 0.00 0.00 1,180,195.00

20 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-1,223,000.000 NHHL Local 96.500000 0.00 0.00 0.00 -1,180,195.001.000000

Base 96.500000 0.00 0.00 0.00 -1,180,195.00

20 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

258,000.000 NHHL Local 100.000000 0.00 0.00 0.00 258,000.001.000000

Base 100.000000 0.00 0.00 0.00 258,000.00

20 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-258,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -258,000.001.000000

Base 100.000000 0.00 0.00 0.00 -258,000.00

20 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

129,000.000 NHHL Local 99.750000 0.00 0.00 0.00 128,677.501.000000

Base 99.750000 0.00 0.00 0.00 128,677.50

20 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-129,000.000 NHHL Local 99.750000 0.00 0.00 0.00 -128,677.501.000000

Base 99.750000 0.00 0.00 0.00 -128,677.50

20 Oct 2011 OPEN USD/OTH57 DEUTSCHE BANK SECURITIES INC

129,000.000 NHHL Local 99.750000 0.00 0.00 0.00 128,677.501.000000

Base 99.750000 0.00 0.00 0.00 128,677.50



Prepared by State StreetPage 1993

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

258,000.000 NHHL Local 100.000000 0.00 0.00 0.00 258,000.001.000000

Base 100.000000 0.00 0.00 0.00 258,000.00

20 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-258,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -258,000.001.000000

Base 100.000000 0.00 0.00 0.00 -258,000.00

20 Oct 2011 16 Nov 2011 USD/OTH8 DEUTSCHE BANK SECURITIES INC

1,223,000.000 NHHL Local 96.500000 0.00 0.00 0.00 1,180,195.001.000000

Base 96.500000 0.00 0.00 0.00 1,180,195.00

20 Oct 2011 28 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

258,000.000 NHHL Local 100.000000 0.00 0.00 0.00 258,000.001.000000

Base 100.000000 0.00 0.00 0.00 258,000.00

1%   04 May 2018973VBTII2 05 Dec 2011 22 Dec 2011 USD/OTHDEUTSCHE BANK SECURITIES INCKINETIC CONCEPTS, INC.

190,000.000 NHHL Local 100.250000 0.00 0.00 0.00 190,475.001.000000

Base 100.250000 0.00 0.00 0.00 190,475.00

973VBTII2 Total

0.00 0.000.001,800,000.000 Local 1,757,347.50

Base 0.00 0.00 0.00 1,757,347.50

1%   02 Nov 2018973VNMII4 03 Nov 2011 USD/OTHMORGAN STANLEY CO INCORPORATEDNEUSTAR INC.

1,500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 1,470,000.001.000000

Base 98.000000 0.00 0.00 0.00 1,470,000.00

03 Nov 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATED

-1,500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -1,470,000.001.000000

Base 98.000000 0.00 0.00 0.00 -1,470,000.00



Prepared by State StreetPage 1994

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
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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

03 Nov 2011 USD/OTHMORGAN STANLEY

160,000.000 NHHL Local 98.500000 0.00 0.00 0.00 157,600.001.000000

Base 98.500000 0.00 0.00 0.00 157,600.00

03 Nov 2011 CANCEL USD/OTHMORGAN STANLEY

-160,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -157,600.001.000000

Base 98.500000 0.00 0.00 0.00 -157,600.00

03 Nov 2011 21 Nov 2011 USD/OTHMORGAN STANLEY CO INCORPORATED

1,500,000.000 NHHM Local 98.500000 0.00 0.00 0.00 1,477,500.001.000000

Base 98.500000 0.00 0.00 0.00 1,477,500.00

03 Nov 2011 29 Nov 2011 USD/OTHMORGAN STANLEY

160,000.000 NHHL Local 98.500000 0.00 0.00 0.00 157,600.001.000000

Base 98.500000 0.00 0.00 0.00 157,600.00

973VNMII4 Total

0.00 0.000.001,660,000.000 Local 1,635,100.00

Base 0.00 0.00 0.00 1,635,100.00

1%   31 Aug 2018973VNNII2 04 Nov 2011 USD/OTHBANK OF AMERICALEVEL 3 FINANCING INC.

553,845.000 NHHL Local 95.000000 0.00 0.00 0.00 526,152.751.000000

Base 95.000000 0.00 0.00 0.00 526,152.75

04 Nov 2011 CANCEL USD/OTHBANK OF AMERICA

-553,845.000 NHHL Local 95.000000 0.00 0.00 0.00 -526,152.751.000000

Base 95.000000 0.00 0.00 0.00 -526,152.75

04 Nov 2011 28 Nov 2011 USD/OTHBANK OF AMERICA

553,845.000 NHHL Local 95.000000 0.00 0.00 0.00 526,152.751.000000

Base 95.000000 0.00 0.00 0.00 526,152.75



Prepared by State StreetPage 1995

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

973VNNII2 Total

0.00 0.000.00553,845.000 Local 526,152.75

Base 0.00 0.00 0.00 526,152.75

1%   28 Nov 2018973XJXII1 18 Nov 2011 02 Dec 2011 USD/OTHCITIBANK ADRUNIFRAX CORP

368,000.000 NHHL Local 98.000000 0.00 0.00 0.00 360,640.001.000000

Base 98.000000 0.00 0.00 0.00 360,640.00

1%   28 Nov 2018973XJXII1 30 Nov 2011 USD/OTHCITIBANK ADRUNIFRAX CORP

147,000.000 NHHL Local 100.250000 0.00 0.00 0.00 147,367.501.000000

Base 100.250000 0.00 0.00 0.00 147,367.50

30 Nov 2011 CANCEL USD/OTHCITIBANK ADR

-147,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -147,367.501.000000

Base 100.250000 0.00 0.00 0.00 -147,367.50

28 Nov 2011 USD/OTHCITIBANK ADR

110,000.000 NHHL Local 100.000000 0.00 0.00 0.00 110,000.001.000000

Base 100.000000 0.00 0.00 0.00 110,000.00

28 Nov 2011 CANCEL USD/OTHCITIBANK ADR

-110,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -110,000.001.000000

Base 100.000000 0.00 0.00 0.00 -110,000.00

18 Nov 2011 USD/OTHCITIBANK ADR

147,000.000 NHHL Local 100.500000 0.00 0.00 0.00 147,735.001.000000

Base 100.500000 0.00 0.00 0.00 147,735.00

18 Nov 2011 CANCEL USD/OTHCITIBANK ADR

-147,000.000 NHHL Local 100.500000 0.00 0.00 0.00 -147,735.001.000000

Base 100.500000 0.00 0.00 0.00 -147,735.00



Prepared by State StreetPage 1996

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

30 Nov 2011 USD/OTHCITIBANK ADR

147,000.000 NHHL Local 100.250000 0.00 0.00 0.00 147,367.501.000000

Base 100.250000 0.00 0.00 0.00 147,367.50

30 Nov 2011 CANCEL USD/OTHCITIBANK ADR

-147,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -147,367.501.000000

Base 100.250000 0.00 0.00 0.00 -147,367.50

28 Nov 2011 OPEN USD/OTH37 CITIBANK ADR

110,000.000 NHHL Local 100.000000 0.00 0.00 0.00 110,000.001.000000

Base 100.000000 0.00 0.00 0.00 110,000.00

18 Nov 2011 USD/OTHCITIBANK ADR

147,000.000 NHHL Local 100.500000 0.00 0.00 0.00 147,735.001.000000

Base 100.500000 0.00 0.00 0.00 147,735.00

18 Nov 2011 CANCEL USD/OTHCITIBANK ADR

-147,000.000 NHHL Local 100.500000 0.00 0.00 0.00 -147,735.001.000000

Base 100.500000 0.00 0.00 0.00 -147,735.00

18 Nov 2011 08 Dec 2011 USD/OTHCITIBANK ADR

147,000.000 NHHL Local 100.500000 0.00 0.00 0.00 147,735.001.000000

Base 100.500000 0.00 0.00 0.00 147,735.00

30 Nov 2011 09 Dec 2011 USD/OTHCITIBANK ADR

147,000.000 NHHL Local 100.250000 0.00 0.00 0.00 147,367.501.000000

Base 100.250000 0.00 0.00 0.00 147,367.50

1%   28 Nov 2018973XJXII1 14 Dec 2011 23 Dec 2011 USD/OTHGOLDMAN SACHSUNIFRAX CORP

310,000.000 NHHL Local 100.375000 0.00 0.00 0.00 311,162.501.000000

Base 100.375000 0.00 0.00 0.00 311,162.50

973XJXII1 Total

0.00 0.000.001,082,000.000 Local 1,076,905.00

Base 0.00 0.00 0.00 1,076,905.00



Prepared by State StreetPage 1997

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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%   13 May 2017973XTGII7 21 Nov 2011 OPEN USD/OTH33 DEUTSCHE BANK SECURITIES INCNUVEEN INVESTMENT

500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

21 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

810,000.000 NHHL Local 98.000000 0.00 0.00 0.00 793,800.001.000000

Base 98.000000 0.00 0.00 0.00 793,800.00

21 Nov 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-810,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -793,800.001.000000

Base 98.000000 0.00 0.00 0.00 -793,800.00

21 Nov 2011 OPEN USD/OTH25 DEUTSCHE BANK SECURITIES INC

810,000.000 NHHL Local 98.000000 0.00 0.00 0.00 793,800.001.000000

Base 98.000000 0.00 0.00 0.00 793,800.00

973XTGII7 Total

0.00 0.000.001,310,000.000 Local 1,283,800.00

Base 0.00 0.00 0.00 1,283,800.00

1%   20 Oct 2016973YRCII6 20 Oct 2011 USD/OTHBANK OF AMERICAKINETIC CONCEPTS INC.

2,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 1,940,000.001.000000

Base 97.000000 0.00 0.00 0.00 1,940,000.00

20 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-2,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 -1,940,000.001.000000

Base 97.000000 0.00 0.00 0.00 -1,940,000.00

25 Oct 2011 USD/OTHBANK OF AMERICA

591,000.000 NHHL Local 99.875000 0.00 0.00 0.00 590,261.251.000000

Base 99.875000 0.00 0.00 0.00 590,261.25



Prepared by State StreetPage 1998

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-591,000.000 NHHL Local 99.875000 0.00 0.00 0.00 -590,261.251.000000

Base 99.875000 0.00 0.00 0.00 -590,261.25

20 Oct 2011 USD/OTHBANK OF AMERICA

2,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 1,940,000.001.000000

Base 97.000000 0.00 0.00 0.00 1,940,000.00

20 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-2,000,000.000 NHHM Local 97.000000 0.00 0.00 0.00 -1,940,000.001.000000

Base 97.000000 0.00 0.00 0.00 -1,940,000.00

25 Oct 2011 USD/OTHBANK OF AMERICA

591,000.000 NHHL Local 99.875000 0.00 0.00 0.00 590,261.251.000000

Base 99.875000 0.00 0.00 0.00 590,261.25

25 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-591,000.000 NHHL Local 99.875000 0.00 0.00 0.00 -590,261.251.000000

Base 99.875000 0.00 0.00 0.00 -590,261.25

25 Oct 2011 USD/OTHBANK OF AMERICA

591,000.000 NHHL Local 99.875000 0.00 0.00 0.00 590,261.251.000000

Base 99.875000 0.00 0.00 0.00 590,261.25

25 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-591,000.000 NHHL Local 99.875000 0.00 0.00 0.00 -590,261.251.000000

Base 99.875000 0.00 0.00 0.00 -590,261.25

973YRCII6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00



Prepared by State StreetPage 1999

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

1%   31 Dec 2017973YRDII4 24 Oct 2011 USD/OTHCITIBANK ADRUPC FIN PART

1,500,000.000 NHHM Local 97.125000 0.00 0.00 0.00 1,456,875.001.000000

Base 97.125000 0.00 0.00 0.00 1,456,875.00

24 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-1,500,000.000 NHHM Local 97.125000 0.00 0.00 0.00 -1,456,875.001.000000

Base 97.125000 0.00 0.00 0.00 -1,456,875.00

24 Oct 2011 USD/OTHCITIBANK ADR

1,500,000.000 NHHM Local 97.000000 0.00 0.00 0.00 1,455,000.001.000000

Base 97.000000 0.00 0.00 0.00 1,455,000.00

24 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-1,500,000.000 NHHM Local 97.000000 0.00 0.00 0.00 -1,455,000.001.000000

Base 97.000000 0.00 0.00 0.00 -1,455,000.00

24 Oct 2011 01 Dec 2011 USD/OTHCITIBANK ADR

1,500,000.000 NHHM Local 97.000000 0.00 0.00 0.00 1,455,000.001.000000

Base 97.000000 0.00 0.00 0.00 1,455,000.00

973YRDII4 Total

0.00 0.000.001,500,000.000 Local 1,455,000.00

Base 0.00 0.00 0.00 1,455,000.00

1%   03 Dec 2014973ZDKII0 28 Oct 2011 17 Nov 2011 USD/OTHLEHMAN BROTHERSSEQUA CORP

134,623.000 NHHL Local 99.000000 0.00 0.00 0.00 133,276.771.000000

Base 99.000000 0.00 0.00 0.00 133,276.77

01 Nov 2011 USD/OTHBARCLAYS BANK

145,142.000 NHHL Local 100.000000 0.00 0.00 0.00 145,142.001.000000

Base 100.000000 0.00 0.00 0.00 145,142.00



Prepared by State StreetPage 2000

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

01 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-145,142.000 NHHL Local 100.000000 0.00 0.00 0.00 -145,142.001.000000

Base 100.000000 0.00 0.00 0.00 -145,142.00

29 Nov 2011 USD/OTHBARCLAYS BANK

120,000.000 NHHL Local 100.000000 0.00 0.00 0.00 120,000.001.000000

Base 100.000000 0.00 0.00 0.00 120,000.00

29 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-120,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -120,000.001.000000

Base 100.000000 0.00 0.00 0.00 -120,000.00

18 Nov 2011 USD/OTHBARCLAYS BANK

240,000.000 NHHL Local 100.375000 0.00 0.00 0.00 240,900.001.000000

Base 100.375000 0.00 0.00 0.00 240,900.00

18 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-240,000.000 NHHL Local 100.375000 0.00 0.00 0.00 -240,900.001.000000

Base 100.375000 0.00 0.00 0.00 -240,900.00

29 Nov 2011 OPEN USD/OTH31 BARCLAYS BANK

120,000.000 NHHL Local 100.000000 0.00 0.00 0.00 120,000.001.000000

Base 100.000000 0.00 0.00 0.00 120,000.00

18 Nov 2011 USD/OTHBARCLAYS BANK

240,000.000 NHHL Local 100.375000 0.00 0.00 0.00 240,900.001.000000

Base 100.375000 0.00 0.00 0.00 240,900.00

18 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-240,000.000 NHHL Local 100.375000 0.00 0.00 0.00 -240,900.001.000000

Base 100.375000 0.00 0.00 0.00 -240,900.00

18 Nov 2011 15 Dec 2011 USD/OTHBARCLAYS BANK

240,000.000 NHHL Local 100.375000 0.00 0.00 0.00 240,900.001.000000

Base 100.375000 0.00 0.00 0.00 240,900.00



Prepared by State StreetPage 2001

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

01 Nov 2011 15 Dec 2011 USD/OTHBARCLAYS BANK

145,142.000 NHHL Local 100.000000 0.00 0.00 0.00 145,142.001.000000

Base 100.000000 0.00 0.00 0.00 145,142.00

973ZDKII0 Total

0.00 0.000.00639,765.000 Local 639,318.77

Base 0.00 0.00 0.00 639,318.77

1%   27 Oct 2017973ZJQII1 27 Oct 2011 USD/OTHJP MORGANCHASE BANKWEB.COM GROUP, INC.

1,080,000.000 NHHL Local 88.000000 0.00 0.00 0.00 950,400.001.000000

Base 88.000000 0.00 0.00 0.00 950,400.00

27 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,080,000.000 NHHL Local 88.000000 0.00 0.00 0.00 -950,400.001.000000

Base 88.000000 0.00 0.00 0.00 -950,400.00

27 Oct 2011 USD/OTHJP MORGANCHASE BANK

1,080,000.000 NHHL Local 88.000000 0.00 0.00 0.00 950,400.001.000000

Base 88.000000 0.00 0.00 0.00 950,400.00

27 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,080,000.000 NHHL Local 88.000000 0.00 0.00 0.00 -950,400.001.000000

Base 88.000000 0.00 0.00 0.00 -950,400.00

27 Oct 2011 08 Nov 2011 USD/OTHJP MORGANCHASE BANK

1,080,000.000 NHHL Local 88.000000 0.00 0.00 0.00 950,400.001.000000

Base 88.000000 0.00 0.00 0.00 950,400.00

973ZJQII1 Total

0.00 0.000.001,080,000.000 Local 950,400.00

Base 0.00 0.00 0.00 950,400.00



Prepared by State StreetPage 2002

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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%   12 Dec 2017973ZPSII0 17 Nov 2011 USD/OTHBARCLAYS BANKNXP B.V.

690,000.000 NHHL Local 96.000000 0.00 0.00 0.00 662,400.001.000000

Base 96.000000 0.00 0.00 0.00 662,400.00

17 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-690,000.000 NHHL Local 96.000000 0.00 0.00 0.00 -662,400.001.000000

Base 96.000000 0.00 0.00 0.00 -662,400.00

17 Nov 2011 USD/OTHBARCLAYS BANK

690,000.000 NHHL Local 96.000000 0.00 0.00 0.00 662,400.001.000000

Base 96.000000 0.00 0.00 0.00 662,400.00

17 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-690,000.000 NHHL Local 96.000000 0.00 0.00 0.00 -662,400.001.000000

Base 96.000000 0.00 0.00 0.00 -662,400.00

1%   12 Dec 2017973ZPSII0 17 Nov 2011 21 Dec 2011 USD/OTHBARCLAYS BANKNXP B.V.

690,000.000 NHHL Local 96.000000 0.00 0.00 0.00 662,400.001.000000

Base 96.000000 0.00 0.00 0.00 662,400.00

973ZPSII0 Total

0.00 0.000.00690,000.000 Local 662,400.00

Base 0.00 0.00 0.00 662,400.00

1%   17 Dec 2015973ZVJII3 02 Nov 2011 14 Nov 2011 USD/OTHBANK OF AMERICABOYD GAMING CORP

1,500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 1,470,000.001.000000

Base 98.000000 0.00 0.00 0.00 1,470,000.00

02 Nov 2011 23 Nov 2011 USD/OTH1 BANK OF AMERICA

760,000.000 NHHL Local 98.000000 0.00 0.00 0.00 744,800.001.000000

Base 98.000000 0.00 0.00 0.00 744,800.00



Prepared by State StreetPage 2003

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Nov 2011 OPEN USD/OTH50 BANK OF AMERICA

100,000.000 NHHL Local 99.500000 0.00 0.00 0.00 99,500.001.000000

Base 99.500000 0.00 0.00 0.00 99,500.00

09 Nov 2011 USD/OTHBANK OF AMERICA

241,000.000 NHHL Local 99.500000 0.00 0.00 0.00 239,795.001.000000

Base 99.500000 0.00 0.00 0.00 239,795.00

09 Nov 2011 CANCEL USD/OTHBANK OF AMERICA

-241,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -239,795.001.000000

Base 99.500000 0.00 0.00 0.00 -239,795.00

29 Nov 2011 USD/OTHBANK OF AMERICA

100,000.000 NHHL Local 98.750000 0.00 0.00 0.00 98,750.001.000000

Base 98.750000 0.00 0.00 0.00 98,750.00

29 Nov 2011 CANCEL USD/OTHBANK OF AMERICA

-100,000.000 NHHL Local 98.750000 0.00 0.00 0.00 -98,750.001.000000

Base 98.750000 0.00 0.00 0.00 -98,750.00

18 Nov 2011 USD/OTHBANK OF AMERICA

200,000.000 NHHL Local 99.625000 0.00 0.00 0.00 199,250.001.000000

Base 99.625000 0.00 0.00 0.00 199,250.00

18 Nov 2011 CANCEL USD/OTHBANK OF AMERICA

-200,000.000 NHHL Local 99.625000 0.00 0.00 0.00 -199,250.001.000000

Base 99.625000 0.00 0.00 0.00 -199,250.00

29 Nov 2011 USD/OTHBANK OF AMERICA

320,000.000 NHHL Local 98.750000 0.00 0.00 0.00 316,000.001.000000

Base 98.750000 0.00 0.00 0.00 316,000.00

29 Nov 2011 CANCEL USD/OTHBANK OF AMERICA

-320,000.000 NHHL Local 98.750000 0.00 0.00 0.00 -316,000.001.000000

Base 98.750000 0.00 0.00 0.00 -316,000.00



Prepared by State StreetPage 2004

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

29 Nov 2011 OPEN USD/OTH37 BANK OF AMERICA

100,000.000 NHHL Local 98.750000 0.00 0.00 0.00 98,750.001.000000

Base 98.750000 0.00 0.00 0.00 98,750.00

18 Nov 2011 OPEN USD/OTH37 BANK OF AMERICA

200,000.000 NHHL Local 99.625000 0.00 0.00 0.00 199,250.001.000000

Base 99.625000 0.00 0.00 0.00 199,250.00

29 Nov 2011 USD/OTHBANK OF AMERICA

320,000.000 NHHL Local 98.750000 0.00 0.00 0.00 316,000.001.000000

Base 98.750000 0.00 0.00 0.00 316,000.00

29 Nov 2011 OPEN USD/OTH37 BANK OF AMERICA, N.A.

320,000.000 NHHL Local 98.750000 0.00 0.00 0.00 316,000.001.000000

Base 98.750000 0.00 0.00 0.00 316,000.00

09 Nov 2011 14 Dec 2011 USD/OTHBANK OF AMERICA

241,000.000 NHHL Local 99.625000 0.00 0.00 0.00 240,096.251.000000

Base 99.625000 0.00 0.00 0.00 240,096.25

01 Dec 2011 OPEN USD/OTH7 BARCLAYS BANK

50,000.000 NHHL Local 99.250000 0.00 0.00 0.00 49,625.001.000000

Base 99.250000 0.00 0.00 0.00 49,625.00

973ZVJII3 Total

0.00 0.000.003,591,000.000 Local 3,534,021.25

Base 0.00 0.00 0.00 3,534,021.25

2.563%   28 Feb 2014973ZVWII4 01 Jun 2011 21 Oct 2011 USD/OTHGOLDMAN SACHS + COLONGVIEW POWER 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



Prepared by State StreetPage 2005

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

30 Sep 2011 04 Nov 2011 USD/OTH35 RESTRUCTURE NON CASH

78,606.280 NHHM Local 96.499999 0.00 0.00 0.00 75,855.061.000000

Base 96.499999 0.00 0.00 0.00 75,855.06

973ZVWII4 Total

0.00 0.000.00145,272.950 Local 139,355.06

Base 0.00 0.00 0.00 139,355.06

1%   09 Feb 2017973ZVYII0 21 Oct 2011 07 Nov 2011 USD/OTHTD SECURITIESCOMPASS GROUP DIVERSIFIED HLDS

160,000.000 NHHL Local 96.000000 0.00 0.00 0.00 153,600.001.000000

Base 96.000000 0.00 0.00 0.00 153,600.00

1%   17 Sep 2018975GDVII6 11 Oct 2011 USD/OTHJP MORGANCHASE BANKCUMULUS MEDIA INC

1,000,000.000 NHHM Local 96.250000 0.00 0.00 0.00 962,500.001.000000

Base 96.250000 0.00 0.00 0.00 962,500.00

11 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,000,000.000 NHHM Local 96.250000 0.00 0.00 0.00 -962,500.001.000000

Base 96.250000 0.00 0.00 0.00 -962,500.00

1%   17 Sep 2018975GDVII6 13 Oct 2011 USD/OTHJP MORGANCHASE BANKCUMULUS MEDIA INC

500,000.000 NHHM Local 96.000000 0.00 0.00 0.00 480,000.001.000000

Base 96.000000 0.00 0.00 0.00 480,000.00

13 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-500,000.000 NHHM Local 96.000000 0.00 0.00 0.00 -480,000.001.000000

Base 96.000000 0.00 0.00 0.00 -480,000.00

11 Oct 2011 18 Oct 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 96.250000 0.00 0.00 0.00 962,500.001.000000

Base 96.250000 0.00 0.00 0.00 962,500.00



Prepared by State StreetPage 2006

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 18 Oct 2011 USD/OTHJP MORGANCHASE BANK

500,000.000 NHHM Local 96.000000 0.00 0.00 0.00 480,000.001.000000

Base 96.000000 0.00 0.00 0.00 480,000.00

975GDVII6 Total

0.00 0.000.001,500,000.000 Local 1,442,500.00

Base 0.00 0.00 0.00 1,442,500.00

1%   28 Jul 2017975MXLII3 12 Oct 2011 USD/OTHBANK OF AMERICAOM GROUP INC.

600,000.000 NHHL Local 100.000000 0.00 0.00 0.00 600,000.001.000000

Base 100.000000 0.00 0.00 0.00 600,000.00

12 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-600,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -600,000.001.000000

Base 100.000000 0.00 0.00 0.00 -600,000.00

12 Oct 2011 17 Nov 2011 USD/OTHBANK OF AMERICA

600,000.000 NHHL Local 100.000000 0.00 0.00 0.00 600,000.001.000000

Base 100.000000 0.00 0.00 0.00 600,000.00

975MXLII3 Total

0.00 0.000.00600,000.000 Local 600,000.00

Base 0.00 0.00 0.00 600,000.00

1%   16 Nov 2018975TVWII6 16 Nov 2011 USD/OTHBARCLAYSHEALTH MANAGEMENT ASSOCIATES

2,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 1,980,000.001.000000

Base 99.000000 0.00 0.00 0.00 1,980,000.00

16 Nov 2011 CANCEL USD/OTHBARCLAYS

-2,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 -1,980,000.001.000000

Base 99.000000 0.00 0.00 0.00 -1,980,000.00



Prepared by State StreetPage 2007

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Nov 2011 06 Dec 2011 USD/OTHBARCLAYS

2,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 1,980,000.001.000000

Base 99.000000 0.00 0.00 0.00 1,980,000.00

975TVWII6 Total

0.00 0.000.002,000,000.000 Local 1,980,000.00

Base 0.00 0.00 0.00 1,980,000.00

1%   25 Apr 2016977HSEII4 30 Nov 2011 30 Nov 2011 USD/OTHPAYMENT IN KINDJOHNNY APPLESEEDS

4,371.820 NHHM Local 100.000000 0.00 0.00 0.00 4,371.821.000000

Base 100.000000 0.00 0.00 0.00 4,371.82

30 Dec 2011 OPEN USD/OTH4 PAYMENT IN KIND

4,409.000 NHHM Local 100.000000 0.00 0.00 0.00 4,409.001.000000

Base 100.000000 0.00 0.00 0.00 4,409.00

977HSEII4 Total

0.00 0.000.008,780.820 Local 8,780.82

Base 0.00 0.00 0.00 8,780.82

1%   30 Sep 2016977HWDII1 09 Aug 2011 CANCEL USD/OTHMORGAN STANLEYCNO FINANCIAL GROUP INC.

-235,497.790 NHHL Local 98.500000 0.00 0.00 0.00 -231,965.321.000000

Base 98.500000 0.00 0.00 0.00 -231,965.32

09 Aug 2011 USD/OTHMORGAN STANLEY

235,497.190 NHHL Local 98.500000 0.00 0.00 0.00 231,964.731.000000

Base 98.500000 0.00 0.00 0.00 231,964.73

09 Aug 2011 CANCEL USD/OTHMORGAN STANLEY

-235,497.190 NHHL Local 98.500000 0.00 0.00 0.00 -231,964.731.000000

Base 98.500000 0.00 0.00 0.00 -231,964.73



Prepared by State StreetPage 2008

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977HWDII1 Total

0.00 0.000.00-235,497.790 Local -231,965.32

Base 0.00 0.00 0.00 -231,965.32

1%   18 May 2017977QPZII0 25 Oct 2011 USD/OTHBARCLAYS BANKVALITAS

450,000.000 NHHL Local 97.750000 0.00 0.00 0.00 439,875.001.000000

Base 97.750000 0.00 0.00 0.00 439,875.00

25 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-450,000.000 NHHL Local 97.750000 0.00 0.00 0.00 -439,875.001.000000

Base 97.750000 0.00 0.00 0.00 -439,875.00

25 Oct 2011 USD/OTHBARCLAYS BANK

450,000.000 NHHL Local 97.750000 0.00 0.00 0.00 439,875.001.000000

Base 97.750000 0.00 0.00 0.00 439,875.00

25 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-450,000.000 NHHL Local 97.750000 0.00 0.00 0.00 -439,875.001.000000

Base 97.750000 0.00 0.00 0.00 -439,875.00

25 Oct 2011 03 Nov 2011 USD/OTHBARCLAYS BANK

450,000.000 NHHL Local 97.750000 0.00 0.00 0.00 439,875.001.000000

Base 97.750000 0.00 0.00 0.00 439,875.00

29 Nov 2011 USD/OTHBARCLAYS BANK

70,000.000 NHHL Local 97.000000 0.00 0.00 0.00 67,900.001.000000

Base 97.000000 0.00 0.00 0.00 67,900.00

29 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-70,000.000 NHHL Local 97.000000 0.00 0.00 0.00 -67,900.001.000000

Base 97.000000 0.00 0.00 0.00 -67,900.00



Prepared by State StreetPage 2009

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

29 Nov 2011 USD/OTHBARCLAYS BANK

70,000.000 NHHL Local 97.000000 0.00 0.00 0.00 67,900.001.000000

Base 97.000000 0.00 0.00 0.00 67,900.00

29 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-70,000.000 NHHL Local 97.000000 0.00 0.00 0.00 -67,900.001.000000

Base 97.000000 0.00 0.00 0.00 -67,900.00

29 Nov 2011 14 Dec 2011 USD/OTHBARCLAYS BANK

70,000.000 NHHL Local 97.000000 0.00 0.00 0.00 67,900.001.000000

Base 97.000000 0.00 0.00 0.00 67,900.00

977QPZII0 Total

0.00 0.000.00520,000.000 Local 507,775.00

Base 0.00 0.00 0.00 507,775.00

1%   27 Mar 2017977RVTII5 19 Oct 2011 USD/OTHRESTRUCTURE NON CASHWYLE SERVICES CORPORATION

500,000.000 NHHL Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

19 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-500,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -490,000.001.000000

Base 98.000000 0.00 0.00 0.00 -490,000.00

19 Oct 2011 USD/OTHRESTRUCTURE NON CASH

500,000.000 NHHL Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

19 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-500,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -490,000.001.000000

Base 98.000000 0.00 0.00 0.00 -490,000.00



Prepared by State StreetPage 2010

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 07 Dec 2011 USD/OTHRESTRUCTURE NON CASH

500,000.000 NHHL Local 98.000000 0.00 0.00 0.00 490,000.001.000000

Base 98.000000 0.00 0.00 0.00 490,000.00

977RVTII5 Total

0.00 0.000.00500,000.000 Local 490,000.00

Base 0.00 0.00 0.00 490,000.00

1%   08 Jun 2018977RYZII8 28 Oct 2011 USD/OTHJP MORGANCHASE BANKQUINTELES TRANSNATIONAL CORP

500,000.000 NHHL Local 99.750000 0.00 0.00 0.00 498,750.001.000000

Base 99.750000 0.00 0.00 0.00 498,750.00

28 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-500,000.000 NHHL Local 99.750000 0.00 0.00 0.00 -498,750.001.000000

Base 99.750000 0.00 0.00 0.00 -498,750.00

28 Oct 2011 04 Nov 2011 USD/OTHJP MORGANCHASE BANK

500,000.000 NHHL Local 99.750000 0.00 0.00 0.00 498,750.001.000000

Base 99.750000 0.00 0.00 0.00 498,750.00

977RYZII8 Total

0.00 0.000.00500,000.000 Local 498,750.00

Base 0.00 0.00 0.00 498,750.00

1%   28 Feb 2014977UTVII6 01 Jun 2011 CANCEL USD/OTHDATEK PLANNING COLONGVIEW 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 21 Oct 2011 USD/OTHDATEK 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



Prepared by State StreetPage 2011

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

977UTVII6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   16 Dec 2013983KHFII8 04 Oct 2011 USD/OTHBARCLAYS BANKINEOS US FINANCE LLC

242,411.190 NHHL Local 96.999998 0.00 0.00 0.00 235,138.851.000000

Base 96.999998 0.00 0.00 0.00 235,138.85

04 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-242,411.190 NHHL Local 96.999998 0.00 0.00 0.00 -235,138.851.000000

Base 96.999998 0.00 0.00 0.00 -235,138.85

25 Oct 2011 USD/OTHWELLS FARGO BANK

235,933.920 NHHL Local 100.874999 0.00 0.00 0.00 237,998.341.000000

Base 100.874999 0.00 0.00 0.00 237,998.34

25 Oct 2011 CANCEL USD/OTHWELLS FARGO BANK

-235,933.920 NHHL Local 100.874999 0.00 0.00 0.00 -237,998.341.000000

Base 100.874999 0.00 0.00 0.00 -237,998.34

04 Oct 2011 USD/OTHBARCLAYS BANK

257,588.810 NHHL Local 97.000001 0.00 0.00 0.00 249,861.151.000000

Base 97.000001 0.00 0.00 0.00 249,861.15

04 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-257,588.810 NHHL Local 97.000001 0.00 0.00 0.00 -249,861.151.000000

Base 97.000001 0.00 0.00 0.00 -249,861.15

25 Oct 2011 USD/OTHWELLS FARGO BANK

235,933.920 NHHL Local 100.874999 0.00 0.00 0.00 237,998.341.000000

Base 100.874999 0.00 0.00 0.00 237,998.34



Prepared by State StreetPage 2012

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 CANCEL USD/OTHWELLS FARGO BANK

-235,933.920 NHHL Local 100.874999 0.00 0.00 0.00 -237,998.341.000000

Base 100.874999 0.00 0.00 0.00 -237,998.34

04 Oct 2011 03 Nov 2011 USD/OTHBARCLAYS BANK

257,588.810 NHHL Local 97.000001 0.00 0.00 0.00 249,861.151.000000

Base 97.000001 0.00 0.00 0.00 249,861.15

04 Oct 2011 USD/OTHBARCLAYS BANK

242,411.190 NHHL Local 96.999998 0.00 0.00 0.00 235,138.851.000000

Base 96.999998 0.00 0.00 0.00 235,138.85

04 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-242,411.190 NHHL Local 96.999998 0.00 0.00 0.00 -235,138.851.000000

Base 96.999998 0.00 0.00 0.00 -235,138.85

25 Oct 2011 06 Dec 2011 USD/OTHWELLS FARGO BANK

235,933.920 NHHL Local 100.874999 0.00 0.00 0.00 237,998.341.000000

Base 100.874999 0.00 0.00 0.00 237,998.34

983KHFII8 Total

0.00 0.000.00493,522.730 Local 487,859.49

Base 0.00 0.00 0.00 487,859.49

1%   16 Dec 2014983KHGII6 04 Oct 2011 USD/OTHRESTRUCTURE NON CASHINEOS US FINANCE LLC

257,588.810 NHHL Local 97.000001 0.00 0.00 0.00 249,861.151.000000

Base 97.000001 0.00 0.00 0.00 249,861.15

04 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-257,588.810 NHHL Local 97.000001 0.00 0.00 0.00 -249,861.151.000000

Base 97.000001 0.00 0.00 0.00 -249,861.15



Prepared by State StreetPage 2013

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 USD/OTHWELLS FARGO BANK

250,705.990 NHHL Local 100.875001 0.00 0.00 0.00 252,899.671.000000

Base 100.875001 0.00 0.00 0.00 252,899.67

25 Oct 2011 CANCEL USD/OTHWELLS FARGO BANK

-250,705.990 NHHL Local 100.875001 0.00 0.00 0.00 -252,899.671.000000

Base 100.875001 0.00 0.00 0.00 -252,899.67

04 Oct 2011 USD/OTHRESTRUCTURE NON CASH

242,411.190 NHHL Local 97.000001 0.00 0.00 0.00 235,138.851.000000

Base 97.000001 0.00 0.00 0.00 235,138.85

04 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-242,411.190 NHHL Local 97.000001 0.00 0.00 0.00 -235,138.851.000000

Base 97.000001 0.00 0.00 0.00 -235,138.85

25 Oct 2011 USD/OTHWELLS FARGO BANK

250,705.990 NHHL Local 100.875001 0.00 0.00 0.00 252,899.671.000000

Base 100.875001 0.00 0.00 0.00 252,899.67

25 Oct 2011 CANCEL USD/OTHWELLS FARGO BANK

-250,705.990 NHHL Local 100.875001 0.00 0.00 0.00 -252,899.671.000000

Base 100.875001 0.00 0.00 0.00 -252,899.67

04 Oct 2011 03 Nov 2011 USD/OTHRESTRUCTURE NON CASH

242,411.190 NHHL Local 97.000001 0.00 0.00 0.00 235,138.851.000000

Base 97.000001 0.00 0.00 0.00 235,138.85

04 Oct 2011 USD/OTHRESTRUCTURE NON CASH

257,588.810 NHHL Local 97.000001 0.00 0.00 0.00 249,861.151.000000

Base 97.000001 0.00 0.00 0.00 249,861.15

04 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-257,588.810 NHHL Local 97.000001 0.00 0.00 0.00 -249,861.151.000000

Base 97.000001 0.00 0.00 0.00 -249,861.15



Prepared by State StreetPage 2014

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 06 Dec 2011 USD/OTHWELLS FARGO BANK

250,705.990 NHHL Local 100.875001 0.00 0.00 0.00 252,899.671.000000

Base 100.875001 0.00 0.00 0.00 252,899.67

983KHGII6 Total

0.00 0.000.00493,117.180 Local 488,038.52

Base 0.00 0.00 0.00 488,038.52

1%   26 May 2017983KHRII2 21 Oct 2011 USD/OTHBARCLAYS BANKSKILLSOFT CORPORATION

70,000.000 NHHL Local 97.500000 0.00 0.00 0.00 68,250.001.000000

Base 97.500000 0.00 0.00 0.00 68,250.00

21 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-70,000.000 NHHL Local 97.500000 0.00 0.00 0.00 -68,250.001.000000

Base 97.500000 0.00 0.00 0.00 -68,250.00

21 Oct 2011 USD/OTHBARCLAYS BANK

70,000.000 NHHL Local 97.500000 0.00 0.00 0.00 68,250.001.000000

Base 97.500000 0.00 0.00 0.00 68,250.00

21 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-70,000.000 NHHL Local 97.500000 0.00 0.00 0.00 -68,250.001.000000

Base 97.500000 0.00 0.00 0.00 -68,250.00

03 Nov 2011 USD/OTHMORGAN STANLEY

270,000.000 NHHL Local 100.000000 0.00 0.00 0.00 270,000.001.000000

Base 100.000000 0.00 0.00 0.00 270,000.00

03 Nov 2011 CANCEL USD/OTHMORGAN STANLEY

-270,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -270,000.001.000000

Base 100.000000 0.00 0.00 0.00 -270,000.00



Prepared by State StreetPage 2015

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

03 Nov 2011 USD/OTHMORGAN STANLEY

67,500.000 NHHL Local 100.000000 0.00 0.00 0.00 67,500.001.000000

Base 100.000000 0.00 0.00 0.00 67,500.00

03 Nov 2011 CANCEL USD/OTHMORGAN STANLEY

-67,500.000 NHHL Local 100.000000 0.00 0.00 0.00 -67,500.001.000000

Base 100.000000 0.00 0.00 0.00 -67,500.00

03 Nov 2011 13 Dec 2011 USD/OTHMORGAN STANLEY

67,500.000 NHHL Local 100.000000 0.00 0.00 0.00 67,500.001.000000

Base 100.000000 0.00 0.00 0.00 67,500.00

983KHRII2 Total

0.00 0.000.0067,500.000 Local 67,500.00

Base 0.00 0.00 0.00 67,500.00

1%   07 Jul 2016983KYVII4 28 Oct 2011 USD/OTHBANK OF AMERICADYNCORP INTERNATIONAL LLC

500,000.000 NHHL Local 99.125000 0.00 0.00 0.00 495,625.001.000000

Base 99.125000 0.00 0.00 0.00 495,625.00

28 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-500,000.000 NHHL Local 99.125000 0.00 0.00 0.00 -495,625.001.000000

Base 99.125000 0.00 0.00 0.00 -495,625.00

28 Oct 2011 USD/OTHBANK OF AMERICA

500,000.000 NHHL Local 99.125000 0.00 0.00 0.00 495,625.001.000000

Base 99.125000 0.00 0.00 0.00 495,625.00

28 Oct 2011 CANCEL USD/OTHBANK OF AMERICA

-500,000.000 NHHL Local 99.125000 0.00 0.00 0.00 -495,625.001.000000

Base 99.125000 0.00 0.00 0.00 -495,625.00



Prepared by State StreetPage 2016

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

28 Oct 2011 30 Nov 2011 USD/OTHBANK OF AMERICA

500,000.000 NHHL Local 99.125000 0.00 0.00 0.00 495,625.001.000000

Base 99.125000 0.00 0.00 0.00 495,625.00

983KYVII4 Total

0.00 0.000.00500,000.000 Local 495,625.00

Base 0.00 0.00 0.00 495,625.00

1%   30 Jun 2016983TGFII0 12 Oct 2011 19 Oct 2011 USD/OTHJP MORGANCHASE BANKSIX FLAGS THEME PARKS INC

1,000,000.000 NHHL 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

9%   01 Nov 2015983TSFII7 12 Oct 2011 USD/OTHCHASE MANHATTANHAWAIIAN TELCOM INC

500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 497,500.001.000000

Base 99.500000 0.00 0.00 0.00 497,500.00

12 Oct 2011 CANCEL USD/OTHCHASE MANHATTAN

-500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 -497,500.001.000000

Base 99.500000 0.00 0.00 0.00 -497,500.00

12 Oct 2011 01 Nov 2011 USD/OTHCHASE MANHATTAN

500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 497,500.001.000000

Base 99.500000 0.00 0.00 0.00 497,500.00

983TSFII7 Total

0.00 0.000.00500,000.000 Local 497,500.00

Base 0.00 0.00 0.00 497,500.00

1%   04 Mar 2015983ZJEII6 06 Oct 2011 USD/OTHJP MORGANCHASE BANK1 800 CONTACTS INC

1,163,018.730 NHHM Local 98.125000 0.00 0.00 0.00 1,141,212.131.000000

Base 98.125000 0.00 0.00 0.00 1,141,212.13



Prepared by State StreetPage 2017

Purchase Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

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 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,163,018.730 NHHM Local 98.125000 0.00 0.00 0.00 -1,141,212.131.000000

Base 98.125000 0.00 0.00 0.00 -1,141,212.13

06 Oct 2011 17 Oct 2011 USD/OTHJP MORGANCHASE BANK

1,163,018.730 NHHM Local 98.125000 0.00 0.00 0.00 1,141,212.131.000000

Base 98.125000 0.00 0.00 0.00 1,141,212.13

983ZJEII6 Total

0.00 0.000.001,163,018.730 Local 1,141,212.13

Base 0.00 0.00 0.00 1,141,212.13

1%   17 Jun 2016984EMAII6 03 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTONWALTER INVESTMENT MGMT

-140,338.670 NHHL Local 100.250002 0.00 0.00 0.00 -140,689.521.000000

Base 100.250002 0.00 0.00 0.00 -140,689.52

03 Aug 2011 04 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

140,338.670 NHHL Local 100.250002 0.00 0.00 0.00 140,689.521.000000

Base 100.250002 0.00 0.00 0.00 140,689.52

984EMAII6 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   27 Jul 2012984FWPII9 16 Dec 2011 OPEN USD/OTH7 JP MORGANCHASE BANKNEBRASKA BOOK COMPANY, INC

500,000.000 NHHM Local 99.500000 0.00 0.00 0.00 497,500.001.000000

Base 99.500000 0.00 0.00 0.00 497,500.00

1%   21 Sep 2018984JBWII9 21 Sep 2011 CANCEL USD/OTHMORGAN STANLEY CO INCORPORATEDAVIS BUDGET CAR RENTAL LLC

-1,500,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -1,470,000.001.000000

Base 98.000000 0.00 0.00 0.00 -1,470,000.00
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21 Sep 2011 USD/OTHMORGAN STANLEY

260,000.000 NHHL Local 98.000000 0.00 0.00 0.00 254,800.001.000000

Base 98.000000 0.00 0.00 0.00 254,800.00

21 Sep 2011 CANCEL USD/OTHMORGAN STANLEY

-260,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -254,800.001.000000

Base 98.000000 0.00 0.00 0.00 -254,800.00

27 Sep 2011 USD/OTHMORGAN STANLEY

230,000.000 NHHL Local 99.500000 0.00 0.00 0.00 228,850.001.000000

Base 99.500000 0.00 0.00 0.00 228,850.00

27 Sep 2011 CANCEL USD/OTHMORGAN STANLEY

-230,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -228,850.001.000000

Base 99.500000 0.00 0.00 0.00 -228,850.00

21 Sep 2011 CANCEL USD/OTHMORGAN STANLEY

-260,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -254,800.001.000000

Base 98.000000 0.00 0.00 0.00 -254,800.00

27 Sep 2011 CANCEL USD/OTHMORGAN STANLEY

-230,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -228,850.001.000000

Base 99.500000 0.00 0.00 0.00 -228,850.00

984JBWII9 Total

0.00 0.000.00-1,990,000.000 Local -1,953,650.00

Base 0.00 0.00 0.00 -1,953,650.00

1%   01 Nov 2017984PCDII6 01 Nov 2011 USD/OTHBANK OF AMERICAPOLYONE CORP

1,000,000.000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.001.000000

Base 99.000000 0.00 0.00 0.00 990,000.00
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01 Nov 2011 CANCEL USD/OTHBANK OF AMERICA

-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%   01 Nov 2017984PCDII6 01 Nov 2011 21 Dec 2011 USD/OTHBANK OF AMERICAPOLYONE CORP

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

984PCDII6 Total

0.00 0.000.001,000,000.000 Local 990,000.00

Base 0.00 0.00 0.00 990,000.00

1%   05 Dec 2018984PWWII2 18 Nov 2011 USD/OTHCSFBPHARMACEUTICAL PRODUCTS DEVELO

1,500,000.000 NHHM Local 98.500000 0.00 0.00 0.00 1,477,500.001.000000

Base 98.500000 0.00 0.00 0.00 1,477,500.00

18 Nov 2011 CANCEL USD/OTHCSFB

-1,500,000.000 NHHM Local 98.500000 0.00 0.00 0.00 -1,477,500.001.000000

Base 98.500000 0.00 0.00 0.00 -1,477,500.00

1%   05 Dec 2018984PWWII2 18 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTONPHARMACEUTICAL PRODUCTS DEVELO

370,000.000 NHHL 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

18 Nov 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-370,000.000 NHHL 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

18 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,283,000.000 NHHL Local 98.500000 0.00 0.00 0.00 1,263,755.001.000000

Base 98.500000 0.00 0.00 0.00 1,263,755.00
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18 Nov 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,283,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -1,263,755.001.000000

Base 98.500000 0.00 0.00 0.00 -1,263,755.00

21 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

60,000.000 NHHL Local 99.750000 0.00 0.00 0.00 59,850.001.000000

Base 99.750000 0.00 0.00 0.00 59,850.00

21 Nov 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-60,000.000 NHHL Local 99.750000 0.00 0.00 0.00 -59,850.001.000000

Base 99.750000 0.00 0.00 0.00 -59,850.00

18 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

370,000.000 NHHL 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

18 Nov 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-370,000.000 NHHL 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

18 Nov 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,283,000.000 NHHL Local 98.500000 0.00 0.00 0.00 1,263,755.001.000000

Base 98.500000 0.00 0.00 0.00 1,263,755.00

18 Nov 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,283,000.000 NHHL Local 98.500000 0.00 0.00 0.00 -1,263,755.001.000000

Base 98.500000 0.00 0.00 0.00 -1,263,755.00

21 Nov 2011 OPEN USD/OTH31 CREDIT SUISSE FIRST BOSTON

60,000.000 NHHL Local 99.750000 0.00 0.00 0.00 59,850.001.000000

Base 99.750000 0.00 0.00 0.00 59,850.00

18 Nov 2011 07 Dec 2011 USD/OTHCSFB

1,500,000.000 NHHM Local 98.500000 0.00 0.00 0.00 1,477,500.001.000000

Base 98.500000 0.00 0.00 0.00 1,477,500.00
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18 Nov 2011 09 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,283,000.000 NHHL Local 98.500000 0.00 0.00 0.00 1,263,755.001.000000

Base 98.500000 0.00 0.00 0.00 1,263,755.00

1%   05 Dec 2018984PWWII2 18 Nov 2011 27 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTONPHARMACEUTICAL PRODUCTS DEVELO

370,000.000 NHHL 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

984PWWII2 Total

0.00 0.000.003,213,000.000 Local 3,171,105.00

Base 0.00 0.00 0.00 3,171,105.00

1%   30 Nov 2018984PWXII0 17 Nov 2011 USD/OTHUBS AGENTERCOM COMMUNICATION LLC

630,000.000 NHHL Local 98.000000 0.00 0.00 0.00 617,400.001.000000

Base 98.000000 0.00 0.00 0.00 617,400.00

17 Nov 2011 CANCEL USD/OTHUBS AG

-630,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -617,400.001.000000

Base 98.000000 0.00 0.00 0.00 -617,400.00

17 Nov 2011 USD/OTHUBS AG

630,000.000 NHHL Local 98.000000 0.00 0.00 0.00 617,400.001.000000

Base 98.000000 0.00 0.00 0.00 617,400.00

17 Nov 2011 CANCEL USD/OTHUBS AG

-630,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -617,400.001.000000

Base 98.000000 0.00 0.00 0.00 -617,400.00

17 Nov 2011 07 Dec 2011 USD/OTHUBS AG

630,000.000 NHHL Local 98.000000 0.00 0.00 0.00 617,400.001.000000

Base 98.000000 0.00 0.00 0.00 617,400.00
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984PWXII0 Total

0.00 0.000.00630,000.000 Local 617,400.00

Base 0.00 0.00 0.00 617,400.00

1%   14 Dec 2017984PXMII3 01 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTONGLOBAL TEL LINK CORP

2,250,000.000 NHHL Local 98.000000 0.00 0.00 0.00 2,205,000.001.000000

Base 98.000000 0.00 0.00 0.00 2,205,000.00

01 Dec 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-2,250,000.000 NHHL Local 98.000000 0.00 0.00 0.00 -2,205,000.001.000000

Base 98.000000 0.00 0.00 0.00 -2,205,000.00

01 Dec 2011 28 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

2,250,000.000 NHHL Local 98.000000 0.00 0.00 0.00 2,205,000.001.000000

Base 98.000000 0.00 0.00 0.00 2,205,000.00

984PXMII3 Total

0.00 0.000.002,250,000.000 Local 2,205,000.00

Base 0.00 0.00 0.00 2,205,000.00

1%   20 Dec 2017984TAFII5 20 Dec 2011 29 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTONENDURANCE INTERNATIONAL GROUP

520,000.000 NHHL Local 98.000000 0.00 0.00 0.00 509,600.001.000000

Base 98.000000 0.00 0.00 0.00 509,600.00

1%   17 Jun 2016987HNBII3 04 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTONSPECTRUM BRANDS INC

1,000,000.000 NHHM Local 97.500000 0.00 0.00 0.00 975,000.001.000000

Base 97.500000 0.00 0.00 0.00 975,000.00

04 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-1,000,000.000 NHHM Local 97.500000 0.00 0.00 0.00 -975,000.001.000000

Base 97.500000 0.00 0.00 0.00 -975,000.00
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04 Oct 2011 18 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

1,000,000.090 NHHM Local 97.499991 0.00 0.00 0.00 975,000.001.000000

Base 97.499991 0.00 0.00 0.00 975,000.00

987HNBII3 Total

0.00 0.000.001,000,000.090 Local 975,000.00

Base 0.00 0.00 0.00 975,000.00

1%   30 Dec 2017987HNEII7 30 Nov 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPETRANSTAR HOLDING COMPANY

160,000.000 NHHL Local 100.000000 0.00 0.00 0.00 160,000.001.000000

Base 100.000000 0.00 0.00 0.00 160,000.00

30 Nov 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-160,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -160,000.001.000000

Base 100.000000 0.00 0.00 0.00 -160,000.00

30 Nov 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

160,000.000 NHHL Local 100.000000 0.00 0.00 0.00 160,000.001.000000

Base 100.000000 0.00 0.00 0.00 160,000.00

30 Nov 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-160,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -160,000.001.000000

Base 100.000000 0.00 0.00 0.00 -160,000.00

30 Nov 2011 22 Dec 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

160,000.000 NHHL Local 100.000000 0.00 0.00 0.00 160,000.001.000000

Base 100.000000 0.00 0.00 0.00 160,000.00

987HNEII7 Total

0.00 0.000.00160,000.000 Local 160,000.00

Base 0.00 0.00 0.00 160,000.00
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1%   07 Aug 2015987HYAII3 20 Sep 2011 CANCEL USD/OTHDATEK PLANNING CONTELOS

-1,496,187.990 NHHM Local 97.750000 0.00 0.00 0.00 -1,462,523.761.000000

Base 97.750000 0.00 0.00 0.00 -1,462,523.76

30 Sep 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 98.000000 0.00 0.00 0.00 980,000.001.000000

Base 98.000000 0.00 0.00 0.00 980,000.00

30 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-997,458.660 NHHM Local 98.000000 0.00 0.00 0.00 -977,509.491.000000

Base 98.000000 0.00 0.00 0.00 -977,509.49

30 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,000,000.000 NHHM Local 98.000000 0.00 0.00 0.00 -980,000.001.000000

Base 98.000000 0.00 0.00 0.00 -980,000.00

13 Oct 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 98.750000 0.00 0.00 0.00 987,500.001.000000

Base 98.750000 0.00 0.00 0.00 987,500.00

13 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,000,000.000 NHHM Local 98.750000 0.00 0.00 0.00 -987,500.001.000000

Base 98.750000 0.00 0.00 0.00 -987,500.00

13 Oct 2011 21 Oct 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 98.750000 0.00 0.00 0.00 987,500.001.000000

Base 98.750000 0.00 0.00 0.00 987,500.00

20 Sep 2011 21 Oct 2011 USD/OTHDATEK PLANNING CO

1,496,187.990 NHHM Local 97.750000 0.00 0.00 0.00 1,462,523.761.000000

Base 97.750000 0.00 0.00 0.00 1,462,523.76

30 Sep 2011 25 Oct 2011 USD/OTHJP MORGANCHASE BANK

997,458.660 NHHM Local 98.000000 0.00 0.00 0.00 977,509.491.000000

Base 98.000000 0.00 0.00 0.00 977,509.49
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987HYAII3 Total

0.00 0.000.001,000,000.000 Local 987,500.00

Base 0.00 0.00 0.00 987,500.00

1%   05 Apr 2017987MTFII7 06 Sep 2011 CANCEL USD/OTHBARCLAYS BANKCHG COMPANIES INC

-190,000.000 NHHL Local 100.250000 0.00 0.00 0.00 -190,475.001.000000

Base 100.250000 0.00 0.00 0.00 -190,475.00

1%   24 Jun 2015987PTWII3 28 Oct 2011 USD/OTHBNPCITGO PETROLEUM CORPORATION

366,071.430 NHHL Local 100.875001 0.00 0.00 0.00 369,274.561.000000

Base 100.875001 0.00 0.00 0.00 369,274.56

28 Oct 2011 CANCEL USD/OTHBNP

-366,071.430 NHHL Local 100.875001 0.00 0.00 0.00 -369,274.561.000000

Base 100.875001 0.00 0.00 0.00 -369,274.56

28 Oct 2011 08 Nov 2011 USD/OTHBNP

366,071.430 NHHL Local 100.875001 0.00 0.00 0.00 369,274.561.000000

Base 100.875001 0.00 0.00 0.00 369,274.56

987PTWII3 Total

0.00 0.000.00366,071.430 Local 369,274.56

Base 0.00 0.00 0.00 369,274.56

1%   20 May 2016987PWSII8 12 Oct 2011 USD/OTHCHASE MANHATTANMIRAMAX FILM NY  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

12 Oct 2011 CANCEL USD/OTHCHASE MANHATTAN

-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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12 Oct 2011 19 Oct 2011 USD/OTHCHASE MANHATTAN

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

01 Nov 2011 08 Nov 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

987PWSII8 Total

0.00 0.000.002,000,000.000 Local 2,000,000.00

Base 0.00 0.00 0.00 2,000,000.00

1%   03 Mar 2017987QZCII8 19 Oct 2011 USD/OTHDATEK PLANNING COGENTEK

1,208,625.000 NHHM Local 99.249999 0.00 0.00 0.00 1,199,560.311.000000

Base 99.249999 0.00 0.00 0.00 1,199,560.31

19 Oct 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,208,625.000 NHHM Local 99.249999 0.00 0.00 0.00 -1,199,560.311.000000

Base 99.249999 0.00 0.00 0.00 -1,199,560.31

19 Oct 2011 USD/OTHDATEK PLANNING CO

1,178,625.000 NHHM Local 99.249999 0.00 0.00 0.00 1,169,785.311.000000

Base 99.249999 0.00 0.00 0.00 1,169,785.31

19 Oct 2011 CANCEL USD/OTHDATEK PLANNING CO

-1,178,625.000 NHHM Local 99.249999 0.00 0.00 0.00 -1,169,785.311.000000

Base 99.249999 0.00 0.00 0.00 -1,169,785.31

19 Oct 2011 07 Nov 2011 USD/OTHDATEK PLANNING CO

1,178,625.000 NHHM Local 99.249999 0.00 0.00 0.00 1,169,785.311.000000

Base 99.249999 0.00 0.00 0.00 1,169,785.31
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987QZCII8 Total

0.00 0.000.001,178,625.000 Local 1,169,785.31

Base 0.00 0.00 0.00 1,169,785.31

1%   14 Dec 2017987VWAII4 20 Oct 2011 USD/OTHCREDIT SUISSE FIRST BOSTONSMILE BRANDS INC

670,000.000 NHHL Local 100.000000 0.00 0.00 0.00 670,000.001.000000

Base 100.000000 0.00 0.00 0.00 670,000.00

20 Oct 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-670,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -670,000.001.000000

Base 100.000000 0.00 0.00 0.00 -670,000.00

20 Oct 2011 23 Nov 2011 USD/OTH15 CREDIT SUISSE FIRST BOSTON

670,000.000 NHHL Local 100.000000 0.00 0.00 0.00 670,000.001.000000

Base 100.000000 0.00 0.00 0.00 670,000.00

987VWAII4 Total

0.00 0.000.00670,000.000 Local 670,000.00

Base 0.00 0.00 0.00 670,000.00

1%   06 Oct 2017987YMPII6 07 Oct 2011 21 Oct 2011 USD/OTHJPMORGAN CHASE BANKHARRON COMM CORP

500,000.000 NHHL Local 97.500000 0.00 0.00 0.00 487,500.001.000000

Base 97.500000 0.00 0.00 0.00 487,500.00

1%   14 Nov 2014C1467EAB6 13 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INCCCS INC

500,000.000 NHHM Local 88.250000 0.00 0.00 0.00 441,250.001.000000

Base 88.250000 0.00 0.00 0.00 441,250.00

13 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-500,000.000 NHHM Local 88.250000 0.00 0.00 0.00 -441,250.001.000000

Base 88.250000 0.00 0.00 0.00 -441,250.00
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13 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

500,000.000 NHHM Local 88.250000 0.00 0.00 0.00 441,250.001.000000

Base 88.250000 0.00 0.00 0.00 441,250.00

13 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-500,000.000 NHHM Local 88.250000 0.00 0.00 0.00 -441,250.001.000000

Base 88.250000 0.00 0.00 0.00 -441,250.00

13 Oct 2011 27 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

500,000.000 NHHM Local 88.250000 0.00 0.00 0.00 441,250.001.000000

Base 88.250000 0.00 0.00 0.00 441,250.00

C1467EAB6 Total

0.00 0.000.00500,000.000 Local 441,250.00

Base 0.00 0.00 0.00 441,250.00

1%   12 Aug 2017C5218EAB9 12 Oct 2011 12 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTLUXLAS FD LTD PARTNERSHIP

1,190,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,178,100.001.000000

Base 99.000000 0.00 0.00 0.00 1,178,100.00

02 Nov 2011 01 Dec 2011 USD/OTH9 JEFFRIES & COMPANY INC

40,000.000 NHHL Local 100.000000 0.00 0.00 0.00 40,000.001.000000

Base 100.000000 0.00 0.00 0.00 40,000.00

09 Dec 2011 USD/OTHJEFFRIES & COMPANY INC

77,500.000 NHHL Local 99.562503 0.00 0.00 0.00 77,160.941.000000

Base 99.562503 0.00 0.00 0.00 77,160.94

09 Dec 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-77,500.000 NHHL Local 99.562503 0.00 0.00 0.00 -77,160.941.000000

Base 99.562503 0.00 0.00 0.00 -77,160.94
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09 Dec 2011 USD/OTHJEFFRIES & COMPANY INC

77,305.760 NHHL Local 99.562503 0.00 0.00 0.00 76,967.551.000000

Base 99.562503 0.00 0.00 0.00 76,967.55

09 Dec 2011 CANCEL USD/OTHJEFFRIES & COMPANY INC

-77,305.760 NHHL Local 99.562503 0.00 0.00 0.00 -76,967.551.000000

Base 99.562503 0.00 0.00 0.00 -76,967.55

09 Dec 2011 OPEN USD/OTHJEFFRIES & COMPANY INC

75,523.860 NHHL Local 99.562509 0.00 0.00 0.00 75,193.451.000000

Base 99.562509 0.00 0.00 0.00 75,193.45

C5218EAB9 Total

0.00 0.000.001,305,523.860 Local 1,293,293.45

Base 0.00 0.00 0.00 1,293,293.45

1%   20 May 2017G7735RAD2 03 Nov 2011 USD/OTHMORGAN STANLEYSSI INVTS II LTD

202,500.000 NHHL Local 100.000000 0.00 0.00 0.00 202,500.001.000000

Base 100.000000 0.00 0.00 0.00 202,500.00

03 Nov 2011 CANCEL USD/OTHMORGAN STANLEY

-202,500.000 NHHL Local 100.000000 0.00 0.00 0.00 -202,500.001.000000

Base 100.000000 0.00 0.00 0.00 -202,500.00

03 Nov 2011 13 Dec 2011 USD/OTHMORGAN STANLEY

202,500.000 NHHL Local 100.000000 0.00 0.00 0.00 202,500.001.000000

Base 100.000000 0.00 0.00 0.00 202,500.00

1%   20 May 2017G7735RAD2 21 Oct 2011 30 Dec 2011 USD/OTH52 BARCLAYS BANKSSI INVTS II LTD

70,000.000 NHHL Local 97.500000 0.00 0.00 0.00 68,250.001.000000

Base 97.500000 0.00 0.00 0.00 68,250.00
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G7735RAD2 Total

0.00 0.000.00272,500.000 Local 270,750.00

Base 0.00 0.00 0.00 270,750.00

1%   02 Apr 2018L5137LAC9 21 Oct 2011 USD/OTHCITIBANK ADRINTELSAT JACKSON HLDGS S A

500,000.000 NHHL Local 99.500000 0.00 0.00 0.00 497,500.001.000000

Base 99.500000 0.00 0.00 0.00 497,500.00

21 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-500,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -497,500.001.000000

Base 99.500000 0.00 0.00 0.00 -497,500.00

21 Oct 2011 USD/OTHCITIBANK ADR

500,000.000 NHHL Local 99.500000 0.00 0.00 0.00 497,500.001.000000

Base 99.500000 0.00 0.00 0.00 497,500.00

21 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-500,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -497,500.001.000000

Base 99.500000 0.00 0.00 0.00 -497,500.00

21 Oct 2011 03 Nov 2011 USD/OTHCITIBANK ADR

500,000.000 NHHL Local 99.500000 0.00 0.00 0.00 497,500.001.000000

Base 99.500000 0.00 0.00 0.00 497,500.00

L5137LAC9 Total

0.00 0.000.00500,000.000 Local 497,500.00

Base 0.00 0.00 0.00 497,500.00

US DOLLAR  Total

1,960,919.70Local355,694,142.640

4,048,000.000 1,960,919.70Base

0.00

0.00

0.00

0.00

368,129,377.63

368,129,377.63
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FIXED INCOME  Total

355,694,142.640
4,048,000.000 Base 1,960,919.70 0.00 0.00 368,129,377.63

PURCHASE Total
1,624,015,564.756

4,048,000.000 1,960,919.70 476,083.26 142,979.98 2,526,981,059.79Base
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Taxes/Fees/Other

FUTURE BUY TO OPEN
US DOLLAR

DEC11 XIOM99XZ53370 05 Oct 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

14.000 NHEM Local 1,133.250000 31.50 793,275.001.000000

Base 1,133.250000 31.50 793,275.00700.000476

06 Oct 2011 CITIGROUPGLOBAL MARKETS INC

7.000 NHEM Local 1,151.250000 15.75 402,937.501.000000

Base 1,151.250000 15.75 402,937.50350.000481

11 Oct 2011 CITIGROUPGLOBAL MARKETS INC

15.000 NHEM Local 1,190.500000 33.75 892,875.001.000000

Base 1,190.500000 33.75 892,875.00750.000487

12 Oct 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,212.750000 31.50 848,925.001.000000

Base 1,212.750000 31.50 848,925.00700.000491

13 Oct 2011 CITIGROUPGLOBAL MARKETS INC

38.000 NHEM Local 1,195.750000 85.50 2,271,925.001.000000

Base 1,195.750000 85.50 2,271,925.001,900.000495

14 Oct 2011 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,215.500000 40.50 1,093,950.001.000000

Base 1,215.500000 40.50 1,093,950.00900.000499

20 Oct 2011 CITIGROUPGLOBAL MARKETS INC

33.000 NHEM Local 1,210.750000 74.25 1,997,737.501.000000

Base 1,210.750000 74.25 1,997,737.501,650.000513

25 Oct 2011 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,231.000000 40.50 1,107,900.001.000000

Base 1,231.000000 40.50 1,107,900.00900.000525
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27 Oct 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,281.250000 22.50 640,625.001.000000

Base 1,281.250000 22.50 640,625.00500.000533

01 Nov 2011 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,218.500000 27.00 731,100.001.000000

Base 1,218.500000 27.00 731,100.00600.000545

02 Nov 2011 CITIGROUPGLOBAL MARKETS INC

9.000 NHEM Local 1,236.000000 20.25 556,200.001.000000

Base 1,236.000000 20.25 556,200.00450.000549

03 Nov 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,258.250000 31.50 880,775.001.000000

Base 1,258.250000 31.50 880,775.00700.000553

07 Nov 2011 CITIGROUPGLOBAL MARKETS INC

7.000 NHEM Local 1,250.250000 15.75 437,587.501.000000

Base 1,250.250000 15.75 437,587.50350.000561

15 Nov 2011 CITIGROUPGLOBAL MARKETS INC

23.000 NHEM Local 1,257.500000 51.75 1,446,125.001.000000

Base 1,257.500000 51.75 1,446,125.001,150.000579

18 Nov 2011 CITIGROUPGLOBAL MARKETS INC

55.000 NHEM Local 1,218.000000 123.75 3,349,500.001.000000

Base 1,218.000000 123.75 3,349,500.002,750.000589

21 Nov 2011 CITIGROUPGLOBAL MARKETS INC

56.000 NHEM Local 1,190.500000 126.00 3,333,400.001.000000

Base 1,190.500000 126.00 3,333,400.002,800.000593

28 Nov 2011 CITIGROUPGLOBAL MARKETS INC

36.000 NHEM Local 1,172.000000 81.00 2,109,600.001.000000

Base 1,172.000000 81.00 2,109,600.001,800.000608
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28 Nov 2011 CITIGROUPGLOBAL MARKETS INC

8.000 NHEM Local 1,190.500000 18.00 476,200.001.000000

Base 1,190.500000 18.00 476,200.00400.000609

30 Nov 2011 CITIGROUPGLOBAL MARKETS INC

10.000 NHEM Local 1,235.750000 22.50 617,875.001.000000

Base 1,235.750000 22.50 617,875.00500.000617

01 Dec 2011 CITIGROUPGLOBAL MARKETS INC

26.000 NHEM Local 1,244.750000 58.50 1,618,175.001.000000

Base 1,244.750000 58.50 1,618,175.001,300.000621

05 Dec 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,257.750000 31.50 880,425.001.000000

Base 1,257.750000 31.50 880,425.00700.000627

06 Dec 2011 CITIGROUPGLOBAL MARKETS INC

38.000 NHEM Local 1,263.250000 85.50 2,400,175.001.000000

Base 1,263.250000 85.50 2,400,175.001,900.000631

99XZ53370 Total

1,068.75475.000 Local 28,887,287.50

Base 1,068.75 28,887,287.5023,750.000

MAR12 XIOM99Z341424 08 Dec 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

14.000 NHEM Local 1,235.089285 31.50 864,562.501.000000

Base 1,235.089285 31.50 864,562.50700.000639

09 Dec 2011 CITIGROUPGLOBAL MARKETS INC

57.000 NHEM Local 1,250.500000 128.25 3,563,925.001.000000

Base 1,250.500000 128.25 3,563,925.002,850.000643
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12 Dec 2011 CITIGROUPGLOBAL MARKETS INC

1,088.000 NHEM Local 1,253.000000 2,448.00 68,163,200.001.000000

Base 1,253.000000 2,448.00 68,163,200.0054,400.000650

12 Dec 2011 CITIGROUPGLOBAL MARKETS INC

27.000 NHEM Local 1,224.750000 60.75 1,653,412.501.000000

Base 1,224.750000 60.75 1,653,412.501,350.000651

14 Dec 2011 CITIGROUPGLOBAL MARKETS INC

16.000 NHEM Local 1,205.750000 36.00 964,600.001.000000

Base 1,205.750000 36.00 964,600.00800.000659

15 Dec 2011 CITIGROUPGLOBAL MARKETS INC

9.000 NHEM Local 1,210.750000 20.25 544,837.501.000000

Base 1,210.750000 20.25 544,837.50450.000663

20 Dec 2011 CITIGROUPGLOBAL MARKETS INC

51.000 NHEM Local 1,235.000000 114.75 3,149,250.001.000000

Base 1,235.000000 114.75 3,149,250.002,550.000675

21 Dec 2011 CITIGROUPGLOBAL MARKETS INC

78.000 NHEM Local 1,233.250000 175.50 4,809,675.001.000000

Base 1,233.250000 175.50 4,809,675.003,900.000679

23 Dec 2011 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,256.500000 27.00 753,900.001.000000

Base 1,256.500000 27.00 753,900.00600.000687

27 Dec 2011 CITIGROUPGLOBAL MARKETS INC

32.000 NHEM Local 1,263.250000 72.00 2,021,200.001.000000

Base 1,263.250000 72.00 2,021,200.001,600.000691

28 Dec 2011 CITIGROUPGLOBAL MARKETS INC

26.000 NHEM Local 1,246.250000 58.50 1,620,125.001.000000

Base 1,246.250000 58.50 1,620,125.001,300.000695
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99Z341424 Total

3,172.501,410.000 Local 88,108,687.50

Base 3,172.50 88,108,687.5070,500.000

US DOLLAR  Total

Local1,885.000

Base

4,241.25

4,241.25

116,995,975.00

116,995,975.0094,250.000

FUTURE BUY TO OPEN  Total

1,885.000
94,250.000 Base 4,241.25 116,995,975.00

FUTURE PURCHASE Total
1,885.000

4,241.25 116,995,975.0094,250.000 Base
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CASH EQUIVALENTS
US DOLLAR

1.000% 31 Dec 20308611249L1 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET BANK + TRUST CO
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

0.130% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

352,455.410 NHDF Local 100.000000 0.00 0.00 0.00 352,455.411.000000

Base 100.000000 0.00 0.00 0.00 352,455.41

0.119% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

131,842.760 NHDX Local 100.000000 0.00 0.00 0.00 131,842.761.000000

Base 100.000000 0.00 0.00 0.00 131,842.76

31 Dec 2030 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

251,466.480 NHEB Local 100.000000 0.00 0.00 0.00 251,466.481.000000

Base 100.000000 0.00 0.00 0.00 251,466.48

0.114% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,765,436.320 NHEM Local 100.000000 0.00 0.00 0.00 1,765,436.321.000000

Base 100.000000 0.00 0.00 0.00 1,765,436.32

0.121% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

26,479.770 NHEZ Local 100.000000 0.00 0.00 0.00 26,479.771.000000

Base 100.000000 0.00 0.00 0.00 26,479.77

0.121% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

49,866,804.120 NHFI Local 100.000000 0.00 0.00 0.00 49,866,804.121.000000

Base 100.000000 0.00 0.00 0.00 49,866,804.12
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0.107% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

39,486,825.660 NHFJ Local 100.000000 0.00 0.00 0.00 39,486,825.661.000000

Base 100.000000 0.00 0.00 0.00 39,486,825.66

0.121% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

107,049.640 NHHO Local 100.000000 0.00 0.00 0.00 107,049.641.000000

Base 100.000000 0.00 0.00 0.00 107,049.64

0.097% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

86,035.200 NHHP Local 100.000000 0.00 0.00 0.00 86,035.201.000000

Base 100.000000 0.00 0.00 0.00 86,035.20

0.119% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,826,245.370 NHHW Local 100.000000 0.00 0.00 0.00 5,826,245.371.000000

Base 100.000000 0.00 0.00 0.00 5,826,245.37

0.119% 31 Dec 203086199E9B7 03 Oct 2011 03 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

474,422.300 NHIB Local 100.000000 0.00 0.00 0.00 474,422.301.000000

Base 100.000000 0.00 0.00 0.00 474,422.30

0.130% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

399,210.020 NHDF Local 100.000000 0.00 0.00 0.00 399,210.021.000000

Base 100.000000 0.00 0.00 0.00 399,210.02

0.154% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

49,867.560 NHDY Local 100.000000 0.00 0.00 0.00 49,867.561.000000

Base 100.000000 0.00 0.00 0.00 49,867.56
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0.119% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

181,472.450 NHEB Local 100.000000 0.00 0.00 0.00 181,472.451.000000

Base 100.000000 0.00 0.00 0.00 181,472.45

0.107% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,385,970.000 NHEM Local 100.000000 0.00 0.00 0.00 2,385,970.001.000000

Base 100.000000 0.00 0.00 0.00 2,385,970.00

0.119% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,565,145.780 NHEN Local 100.000000 0.00 0.00 0.00 3,565,145.781.000000

Base 100.000000 0.00 0.00 0.00 3,565,145.78

0.118% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

495,959.780 NHEX Local 100.000000 0.00 0.00 0.00 495,959.781.000000

Base 100.000000 0.00 0.00 0.00 495,959.78

0.098% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,868.780 NHEZ Local 100.000000 0.00 0.00 0.00 25,868.781.000000

Base 100.000000 0.00 0.00 0.00 25,868.78

0.114% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4.760 NHHJ Local 100.000000 0.00 0.00 0.00 4.761.000000

Base 100.000000 0.00 0.00 0.00 4.76

0.119% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,128,136.580 NHHM Local 100.000000 0.00 0.00 0.00 6,128,136.581.000000

Base 100.000000 0.00 0.00 0.00 6,128,136.58
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0.097% 31 Dec 203086199E9B7 04 Oct 2011 04 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

963,382.320 NHHP Local 100.000000 0.00 0.00 0.00 963,382.321.000000

Base 100.000000 0.00 0.00 0.00 963,382.32

0.119% 31 Dec 203086199E9B7 05 Oct 2011 05 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

46,833.650 NHEB Local 100.000000 0.00 0.00 0.00 46,833.651.000000

Base 100.000000 0.00 0.00 0.00 46,833.65

0.130% 31 Dec 203086199E9B7 05 Oct 2011 05 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,000.000 NHEG Local 100.000000 0.00 0.00 0.00 11,000.001.000000

Base 100.000000 0.00 0.00 0.00 11,000.00

0.119% 31 Dec 203086199E9B7 05 Oct 2011 05 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

42,786.790 NHEN Local 100.000000 0.00 0.00 0.00 42,786.791.000000

Base 100.000000 0.00 0.00 0.00 42,786.79

0.119% 31 Dec 203086199E9B7 05 Oct 2011 05 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

326,427.750 NHFI Local 100.000000 0.00 0.00 0.00 326,427.751.000000

Base 100.000000 0.00 0.00 0.00 326,427.75

0.094% 31 Dec 203086199E9B7 05 Oct 2011 05 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

452,840.580 NHHP Local 100.000000 0.00 0.00 0.00 452,840.581.000000

Base 100.000000 0.00 0.00 0.00 452,840.58

0.119% 31 Dec 203086199E9B7 05 Oct 2011 05 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,328,261.960 NHHW Local 100.000000 0.00 0.00 0.00 3,328,261.961.000000

Base 100.000000 0.00 0.00 0.00 3,328,261.96



Prepared by State StreetPage 2041

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

0.130% 31 Dec 203086199E9B7 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

111,419.480 NHDF Local 100.000000 0.00 0.00 0.00 111,419.481.000000

Base 100.000000 0.00 0.00 0.00 111,419.48

0.112% 31 Dec 203086199E9B7 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

87,728.540 NHDU Local 100.000000 0.00 0.00 0.00 87,728.541.000000

Base 100.000000 0.00 0.00 0.00 87,728.54

0.119% 31 Dec 203086199E9B7 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

414,240.580 NHDX Local 100.000000 0.00 0.00 0.00 414,240.581.000000

Base 100.000000 0.00 0.00 0.00 414,240.58

31 Dec 2030 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

39,942.080 NHEB Local 100.000000 0.00 0.00 0.00 39,942.081.000000

Base 100.000000 0.00 0.00 0.00 39,942.08

31 Dec 2030 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

39,475,000.000 NHEN Local 100.000000 0.00 0.00 0.00 39,475,000.001.000000

Base 100.000000 0.00 0.00 0.00 39,475,000.00

31 Dec 2030 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

20,195.510 NHHL Local 100.000000 0.00 0.00 0.00 20,195.511.000000

Base 100.000000 0.00 0.00 0.00 20,195.51

31 Dec 2030 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

571,564.100 NHHM Local 100.000000 0.00 0.00 0.00 571,564.101.000000

Base 100.000000 0.00 0.00 0.00 571,564.10
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0.121% 31 Dec 203086199E9B7 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,280.470 NHHO Local 100.000000 0.00 0.00 0.00 3,280.471.000000

Base 100.000000 0.00 0.00 0.00 3,280.47

0.094% 31 Dec 203086199E9B7 06 Oct 2011 06 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

482,402.640 NHHP Local 100.000000 0.00 0.00 0.00 482,402.641.000000

Base 100.000000 0.00 0.00 0.00 482,402.64

0.126% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

423,085.880 NHDX Local 100.000000 0.00 0.00 0.00 423,085.881.000000

Base 100.000000 0.00 0.00 0.00 423,085.88

0.119% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

73,137.690 NHEB Local 100.000000 0.00 0.00 0.00 73,137.691.000000

Base 100.000000 0.00 0.00 0.00 73,137.69

0.119% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,550,429.020 NHFI Local 100.000000 0.00 0.00 0.00 1,550,429.021.000000

Base 100.000000 0.00 0.00 0.00 1,550,429.02

0.115% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

244,875.000 NHFS Local 100.000000 0.00 0.00 0.00 244,875.001.000000

Base 100.000000 0.00 0.00 0.00 244,875.00

0.119% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,690,365.330 NHHL Local 100.000000 0.00 0.00 0.00 1,690,365.331.000000

Base 100.000000 0.00 0.00 0.00 1,690,365.33
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0.121% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

199,348.500 NHHO Local 100.000000 0.00 0.00 0.00 199,348.501.000000

Base 100.000000 0.00 0.00 0.00 199,348.50

0.094% 31 Dec 203086199E9B7 07 Oct 2011 07 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,470,565.010 NHHP Local 100.000000 0.00 0.00 0.00 1,470,565.011.000000

Base 100.000000 0.00 0.00 0.00 1,470,565.01

1.000% 31 Dec 203086199E9B7 11 Oct 2011 11 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,662.210 NHDG Local 100.000000 0.00 0.00 0.00 12,662.211.000000

Base 100.000000 0.00 0.00 0.00 12,662.21

0.119% 31 Dec 203086199E9B7 11 Oct 2011 11 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,558,712.880 NHHM Local 100.000000 0.00 0.00 0.00 2,558,712.881.000000

Base 100.000000 0.00 0.00 0.00 2,558,712.88

0.094% 31 Dec 203086199E9B7 11 Oct 2011 11 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,177,945.320 NHHP Local 100.000000 0.00 0.00 0.00 1,177,945.321.000000

Base 100.000000 0.00 0.00 0.00 1,177,945.32

0.115% 31 Dec 203086199E9B7 11 Oct 2011 11 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

116,437.320 NHIB Local 100.000000 0.00 0.00 0.00 116,437.321.000000

Base 100.000000 0.00 0.00 0.00 116,437.32

0.127% 31 Dec 203086199E9B7 12 Oct 2011 12 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

79,813.750 NHEM Local 100.000000 0.00 0.00 0.00 79,813.751.000000

Base 100.000000 0.00 0.00 0.00 79,813.75
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0.114% 31 Dec 203086199E9B7 12 Oct 2011 12 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,960.300 NHHJ Local 100.000000 0.00 0.00 0.00 3,960.301.000000

Base 100.000000 0.00 0.00 0.00 3,960.30

0.119% 31 Dec 203086199E9B7 12 Oct 2011 12 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,537,378.110 NHHL Local 100.000000 0.00 0.00 0.00 1,537,378.111.000000

Base 100.000000 0.00 0.00 0.00 1,537,378.11

0.130% 31 Dec 203086199E9B7 12 Oct 2011 12 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,241.750 NHHO Local 100.000000 0.00 0.00 0.00 35,241.751.000000

Base 100.000000 0.00 0.00 0.00 35,241.75

0.094% 31 Dec 203086199E9B7 12 Oct 2011 12 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

855,269.000 NHHP Local 100.000000 0.00 0.00 0.00 855,269.001.000000

Base 100.000000 0.00 0.00 0.00 855,269.00

0.098% 31 Dec 203086199E9B7 13 Oct 2011 13 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

191,563.570 NHEZ Local 100.000000 0.00 0.00 0.00 191,563.571.000000

Base 100.000000 0.00 0.00 0.00 191,563.57

0.130% 31 Dec 203086199E9B7 13 Oct 2011 13 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

273,178.120 NHHO Local 100.000000 0.00 0.00 0.00 273,178.121.000000

Base 100.000000 0.00 0.00 0.00 273,178.12

0.121% 31 Dec 203086199E9B7 13 Oct 2011 13 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

247,139.910 NHIB Local 100.000000 0.00 0.00 0.00 247,139.911.000000

Base 100.000000 0.00 0.00 0.00 247,139.91
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0.127% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

14,690.050 NHEM Local 100.000000 0.00 0.00 0.00 14,690.051.000000

Base 100.000000 0.00 0.00 0.00 14,690.05

0.114% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

183,888.930 NHEZ Local 100.000000 0.00 0.00 0.00 183,888.931.000000

Base 100.000000 0.00 0.00 0.00 183,888.93

0.119% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

130,876.250 NHHL Local 100.000000 0.00 0.00 0.00 130,876.251.000000

Base 100.000000 0.00 0.00 0.00 130,876.25

0.119% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,457,060.710 NHHM Local 100.000000 0.00 0.00 0.00 1,457,060.711.000000

Base 100.000000 0.00 0.00 0.00 1,457,060.71

0.124% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

74,579.090 NHHO Local 100.000000 0.00 0.00 0.00 74,579.091.000000

Base 100.000000 0.00 0.00 0.00 74,579.09

0.124% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,099,894.250 NHHW Local 100.000000 0.00 0.00 0.00 4,099,894.251.000000

Base 100.000000 0.00 0.00 0.00 4,099,894.25

0.121% 31 Dec 203086199E9B7 14 Oct 2011 14 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

572,762.420 NHIB Local 100.000000 0.00 0.00 0.00 572,762.421.000000

Base 100.000000 0.00 0.00 0.00 572,762.42
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0.130% 31 Dec 203086199E9B7 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,049,393.450 NHDF Local 100.000000 0.00 0.00 0.00 2,049,393.451.000000

Base 100.000000 0.00 0.00 0.00 2,049,393.45

0.097% 31 Dec 203086199E9B7 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

191,674.150 NHDU Local 100.000000 0.00 0.00 0.00 191,674.151.000000

Base 100.000000 0.00 0.00 0.00 191,674.15

0.127% 31 Dec 203086199E9B7 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

538,258.550 NHDZ Local 100.000000 0.00 0.00 0.00 538,258.551.000000

Base 100.000000 0.00 0.00 0.00 538,258.55

0.130% 31 Dec 203086199E9B7 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

297,725.940 NHEG Local 100.000000 0.00 0.00 0.00 297,725.941.000000

Base 100.000000 0.00 0.00 0.00 297,725.94

0.222% 31 Dec 203086199E9B7 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

100,476.050 NHEY Local 100.000000 0.00 0.00 0.00 100,476.051.000000

Base 100.000000 0.00 0.00 0.00 100,476.05

0.119% 31 Dec 203086199E9B7 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

279,306.490 NHHL Local 100.000000 0.00 0.00 0.00 279,306.491.000000

Base 100.000000 0.00 0.00 0.00 279,306.49

0.118% 31 Dec 203086199E9B7 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,105,773.380 NHHM Local 100.000000 0.00 0.00 0.00 1,105,773.381.000000

Base 100.000000 0.00 0.00 0.00 1,105,773.38
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0.124% 31 Dec 203086199E9B7 17 Oct 2011 17 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

49,380.030 NHHO Local 100.000000 0.00 0.00 0.00 49,380.031.000000

Base 100.000000 0.00 0.00 0.00 49,380.03

0.127% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,521,051.310 NHDZ Local 100.000000 0.00 0.00 0.00 5,521,051.311.000000

Base 100.000000 0.00 0.00 0.00 5,521,051.31

0.119% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,054,008.700 NHEG Local 100.000000 0.00 0.00 0.00 1,054,008.701.000000

Base 100.000000 0.00 0.00 0.00 1,054,008.70

0.127% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,643,225.000 NHEM Local 100.000000 0.00 0.00 0.00 1,643,225.001.000000

Base 100.000000 0.00 0.00 0.00 1,643,225.00

0.132% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

19,898,640.700 NHEN Local 100.000000 0.00 0.00 0.00 19,898,640.701.000000

Base 100.000000 0.00 0.00 0.00 19,898,640.70

0.175% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

348,655.710 NHHG Local 100.000000 0.00 0.00 0.00 348,655.711.000000

Base 100.000000 0.00 0.00 0.00 348,655.71

0.118% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,383,641.480 NHHM Local 100.000000 0.00 0.00 0.00 3,383,641.481.000000

Base 100.000000 0.00 0.00 0.00 3,383,641.48



Prepared by State StreetPage 2048

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

0.090% 31 Dec 203086199E9B7 18 Oct 2011 18 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

112,275.790 NHID Local 100.000000 0.00 0.00 0.00 112,275.791.000000

Base 100.000000 0.00 0.00 0.00 112,275.79

0.119% 31 Dec 203086199E9B7 19 Oct 2011 19 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

645,162.220 NHDZ Local 100.000000 0.00 0.00 0.00 645,162.221.000000

Base 100.000000 0.00 0.00 0.00 645,162.22

0.160% 31 Dec 203086199E9B7 19 Oct 2011 19 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,066,696.360 NHEH Local 100.000000 0.00 0.00 0.00 1,066,696.361.000000

Base 100.000000 0.00 0.00 0.00 1,066,696.36

0.119% 31 Dec 203086199E9B7 19 Oct 2011 19 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,589,529.100 NHHL Local 100.000000 0.00 0.00 0.00 1,589,529.101.000000

Base 100.000000 0.00 0.00 0.00 1,589,529.10

0.132% 31 Dec 203086199E9B7 19 Oct 2011 19 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,839,879.960 NHHM Local 100.000000 0.00 0.00 0.00 1,839,879.961.000000

Base 100.000000 0.00 0.00 0.00 1,839,879.96

0.119% 31 Dec 203086199E9B7 20 Oct 2011 20 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

54,351.010 NHEB Local 100.000000 0.00 0.00 0.00 54,351.011.000000

Base 100.000000 0.00 0.00 0.00 54,351.01

0.087% 31 Dec 203086199E9B7 20 Oct 2011 20 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

994,950.000 NHEM Local 100.000000 0.00 0.00 0.00 994,950.001.000000

Base 100.000000 0.00 0.00 0.00 994,950.00
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0.129% 31 Dec 203086199E9B7 20 Oct 2011 20 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,178.580 NHEX Local 100.000000 0.00 0.00 0.00 3,178.581.000000

Base 100.000000 0.00 0.00 0.00 3,178.58

0.119% 31 Dec 203086199E9B7 20 Oct 2011 20 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

360,730.970 NHFI Local 100.000000 0.00 0.00 0.00 360,730.971.000000

Base 100.000000 0.00 0.00 0.00 360,730.97

0.123% 31 Dec 203086199E9B7 20 Oct 2011 20 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

86,890.400 NHIB Local 100.000000 0.00 0.00 0.00 86,890.401.000000

Base 100.000000 0.00 0.00 0.00 86,890.40

0.119% 31 Dec 203086199E9B7 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,094,536.090 NHDM Local 100.000000 0.00 0.00 0.00 2,094,536.091.000000

Base 100.000000 0.00 0.00 0.00 2,094,536.09

31 Dec 2030 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,612,371.560 NHDZ Local 100.000000 0.00 0.00 0.00 1,612,371.561.000000

Base 100.000000 0.00 0.00 0.00 1,612,371.56

0.132% 31 Dec 203086199E9B7 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,554,849.190 NHEN Local 100.000000 0.00 0.00 0.00 1,554,849.191.000000

Base 100.000000 0.00 0.00 0.00 1,554,849.19

0.222% 31 Dec 203086199E9B7 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,811.220 NHEY Local 100.000000 0.00 0.00 0.00 8,811.221.000000

Base 100.000000 0.00 0.00 0.00 8,811.22
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0.118% 31 Dec 203086199E9B7 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

428,734.010 NHEZ Local 100.000000 0.00 0.00 0.00 428,734.011.000000

Base 100.000000 0.00 0.00 0.00 428,734.01

0.119% 31 Dec 203086199E9B7 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

323,546.560 NHHL Local 100.000000 0.00 0.00 0.00 323,546.561.000000

Base 100.000000 0.00 0.00 0.00 323,546.56

0.132% 31 Dec 203086199E9B7 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,402,561.160 NHHM Local 100.000000 0.00 0.00 0.00 3,402,561.161.000000

Base 100.000000 0.00 0.00 0.00 3,402,561.16

0.123% 31 Dec 203086199E9B7 21 Oct 2011 21 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

382.870 NHIB Local 100.000000 0.00 0.00 0.00 382.871.000000

Base 100.000000 0.00 0.00 0.00 382.87

0.118% 31 Dec 203086199E9B7 24 Oct 2011 24 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,916,293.880 NHDZ Local 100.000000 0.00 0.00 0.00 1,916,293.881.000000

Base 100.000000 0.00 0.00 0.00 1,916,293.88

0.132% 31 Dec 203086199E9B7 24 Oct 2011 24 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,804,401.550 NHEN Local 100.000000 0.00 0.00 0.00 4,804,401.551.000000

Base 100.000000 0.00 0.00 0.00 4,804,401.55

0.115% 31 Dec 203086199E9B7 24 Oct 2011 24 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

58,642.490 NHEZ Local 100.000000 0.00 0.00 0.00 58,642.491.000000

Base 100.000000 0.00 0.00 0.00 58,642.49
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Base Currency: USD - US DOLLAR

0.119% 31 Dec 203086199E9B7 24 Oct 2011 24 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

383,891.710 NHHL Local 100.000000 0.00 0.00 0.00 383,891.711.000000

Base 100.000000 0.00 0.00 0.00 383,891.71

0.115% 31 Dec 203086199E9B7 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

62,780.450 NHEZ Local 100.000000 0.00 0.00 0.00 62,780.451.000000

Base 100.000000 0.00 0.00 0.00 62,780.45

0.121% 31 Dec 203086199E9B7 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

311,643.750 NHFS Local 100.000000 0.00 0.00 0.00 311,643.751.000000

Base 100.000000 0.00 0.00 0.00 311,643.75

0.114% 31 Dec 203086199E9B7 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,121.660 NHHJ Local 100.000000 0.00 0.00 0.00 11,121.661.000000

Base 100.000000 0.00 0.00 0.00 11,121.66

0.119% 31 Dec 203086199E9B7 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

38,317.470 NHHL Local 100.000000 0.00 0.00 0.00 38,317.471.000000

Base 100.000000 0.00 0.00 0.00 38,317.47

0.132% 31 Dec 203086199E9B7 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

670,919.910 NHHM Local 100.000000 0.00 0.00 0.00 670,919.911.000000

Base 100.000000 0.00 0.00 0.00 670,919.91

0.124% 31 Dec 203086199E9B7 25 Oct 2011 25 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

93,675.270 NHHO Local 100.000000 0.00 0.00 0.00 93,675.271.000000

Base 100.000000 0.00 0.00 0.00 93,675.27
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0.154% 31 Dec 203086199E9B7 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

251,754.830 NHDY Local 100.000000 0.00 0.00 0.00 251,754.831.000000

Base 100.000000 0.00 0.00 0.00 251,754.83

0.118% 31 Dec 203086199E9B7 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,786,816.120 NHDZ Local 100.000000 0.00 0.00 0.00 2,786,816.121.000000

Base 100.000000 0.00 0.00 0.00 2,786,816.12

0.090% 31 Dec 203086199E9B7 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,320,925.500 NHEM Local 100.000000 0.00 0.00 0.00 1,320,925.501.000000

Base 100.000000 0.00 0.00 0.00 1,320,925.50

0.132% 31 Dec 203086199E9B7 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

166,640.020 NHHM Local 100.000000 0.00 0.00 0.00 166,640.021.000000

Base 100.000000 0.00 0.00 0.00 166,640.02

1.000% 31 Dec 203086199E9B7 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

55,000,063.850 NHHW Local 100.000000 0.00 0.00 0.00 55,000,063.851.000000

Base 100.000000 0.00 0.00 0.00 55,000,063.85

0.123% 31 Dec 203086199E9B7 26 Oct 2011 26 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

325,239.010 NHIB Local 100.000000 0.00 0.00 0.00 325,239.011.000000

Base 100.000000 0.00 0.00 0.00 325,239.01

0.128% 31 Dec 203086199E9B7 27 Oct 2011 27 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

96,145.280 NHDF Local 100.000000 0.00 0.00 0.00 96,145.281.000000

Base 100.000000 0.00 0.00 0.00 96,145.28
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0.154% 31 Dec 203086199E9B7 27 Oct 2011 27 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,005,892.510 NHDY Local 100.000000 0.00 0.00 0.00 1,005,892.511.000000

Base 100.000000 0.00 0.00 0.00 1,005,892.51

0.132% 31 Dec 203086199E9B7 27 Oct 2011 27 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

50,573,582.000 NHEN Local 100.000000 0.00 0.00 0.00 50,573,582.001.000000

Base 100.000000 0.00 0.00 0.00 50,573,582.00

31 Dec 2030 27 Oct 2011 27 Oct 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,101,185.920 NHHM Local 100.000000 0.00 0.00 0.00 1,101,185.921.000000

Base 100.000000 0.00 0.00 0.00 1,101,185.92

0.124% 31 Dec 203086199E9B7 27 Oct 2011 27 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

205,463.830 NHHO Local 100.000000 0.00 0.00 0.00 205,463.831.000000

Base 100.000000 0.00 0.00 0.00 205,463.83

0.121% 31 Dec 203086199E9B7 27 Oct 2011 27 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

822,772.220 NHHZ Local 100.000000 0.00 0.00 0.00 822,772.221.000000

Base 100.000000 0.00 0.00 0.00 822,772.22

0.090% 31 Dec 203086199E9B7 27 Oct 2011 27 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

452,008.040 NHID Local 100.000000 0.00 0.00 0.00 452,008.041.000000

Base 100.000000 0.00 0.00 0.00 452,008.04

0.137% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

662,612.180 NHDF Local 100.000000 0.00 0.00 0.00 662,612.181.000000

Base 100.000000 0.00 0.00 0.00 662,612.18
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Base Currency: USD - US DOLLAR

0.091% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

527.830 NHDU Local 100.000000 0.00 0.00 0.00 527.831.000000

Base 100.000000 0.00 0.00 0.00 527.83

0.118% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

58,603.620 NHDX Local 100.000000 0.00 0.00 0.00 58,603.621.000000

Base 100.000000 0.00 0.00 0.00 58,603.62

0.121% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

91,899.500 NHDY Local 100.000000 0.00 0.00 0.00 91,899.501.000000

Base 100.000000 0.00 0.00 0.00 91,899.50

0.129% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

452,974.850 NHEX Local 100.000000 0.00 0.00 0.00 452,974.851.000000

Base 100.000000 0.00 0.00 0.00 452,974.85

0.119% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,048,325.670 NHFS Local 100.000000 0.00 0.00 0.00 1,048,325.671.000000

Base 100.000000 0.00 0.00 0.00 1,048,325.67

0.119% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

328,557.220 NHHL Local 100.000000 0.00 0.00 0.00 328,557.221.000000

Base 100.000000 0.00 0.00 0.00 328,557.22

0.132% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

509,780.340 NHHM Local 100.000000 0.00 0.00 0.00 509,780.341.000000

Base 100.000000 0.00 0.00 0.00 509,780.34
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0.094% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

530,416.200 NHHP Local 100.000000 0.00 0.00 0.00 530,416.201.000000

Base 100.000000 0.00 0.00 0.00 530,416.20

0.143% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

152,118.700 NHHZ Local 100.000000 0.00 0.00 0.00 152,118.701.000000

Base 100.000000 0.00 0.00 0.00 152,118.70

0.123% 31 Dec 203086199E9B7 28 Oct 2011 28 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,544,702.190 NHIB Local 100.000000 0.00 0.00 0.00 1,544,702.191.000000

Base 100.000000 0.00 0.00 0.00 1,544,702.19

0.118% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,920.790 NHDX Local 100.000000 0.00 0.00 0.00 21,920.791.000000

Base 100.000000 0.00 0.00 0.00 21,920.79

0.121% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

13,073.360 NHDY Local 100.000000 0.00 0.00 0.00 13,073.361.000000

Base 100.000000 0.00 0.00 0.00 13,073.36

0.129% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,313,889.000 NHDZ Local 100.000000 0.00 0.00 0.00 1,313,889.001.000000

Base 100.000000 0.00 0.00 0.00 1,313,889.00

0.126% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

101,284.750 NHEM Local 100.000000 0.00 0.00 0.00 101,284.751.000000

Base 100.000000 0.00 0.00 0.00 101,284.75
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0.138% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

596,997.220 NHEN Local 100.000000 0.00 0.00 0.00 596,997.221.000000

Base 100.000000 0.00 0.00 0.00 596,997.22

0.222% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

403,821.200 NHEY Local 100.000000 0.00 0.00 0.00 403,821.201.000000

Base 100.000000 0.00 0.00 0.00 403,821.20

0.115% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

336,522.410 NHEZ Local 100.000000 0.00 0.00 0.00 336,522.411.000000

Base 100.000000 0.00 0.00 0.00 336,522.41

0.126% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

54,052.270 NHHP Local 100.000000 0.00 0.00 0.00 54,052.271.000000

Base 100.000000 0.00 0.00 0.00 54,052.27

0.143% 31 Dec 203086199E9B7 31 Oct 2011 31 Oct 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,287,026.410 NHHW Local 100.000000 0.00 0.00 0.00 6,287,026.411.000000

Base 100.000000 0.00 0.00 0.00 6,287,026.41

0.121% 31 Dec 203086199E9B7 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

12,683.120 NHDY Local 100.000000 0.00 0.00 0.00 12,683.121.000000

Base 100.000000 0.00 0.00 0.00 12,683.12

0.126% 31 Dec 203086199E9B7 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,755,154.010 NHEM Local 100.000000 0.00 0.00 0.00 1,755,154.011.000000

Base 100.000000 0.00 0.00 0.00 1,755,154.01
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0.119% 31 Dec 203086199E9B7 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

380,821.250 NHEX Local 100.000000 0.00 0.00 0.00 380,821.251.000000

Base 100.000000 0.00 0.00 0.00 380,821.25

0.132% 31 Dec 203086199E9B7 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

245,226.490 NHHM Local 100.000000 0.00 0.00 0.00 245,226.491.000000

Base 100.000000 0.00 0.00 0.00 245,226.49

0.119% 31 Dec 203086199E9B7 01 Nov 2011 01 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

557,990.480 NHHO Local 100.000000 0.00 0.00 0.00 557,990.481.000000

Base 100.000000 0.00 0.00 0.00 557,990.48

1.000% 31 Dec 203086199E9B7 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3.430 NHDG Local 100.000000 0.00 0.00 0.00 3.431.000000

Base 100.000000 0.00 0.00 0.00 3.43

0.091% 31 Dec 203086199E9B7 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34.820 NHDU Local 100.000000 0.00 0.00 0.00 34.821.000000

Base 100.000000 0.00 0.00 0.00 34.82

0.118% 31 Dec 203086199E9B7 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,592.510 NHDX Local 100.000000 0.00 0.00 0.00 8,592.511.000000

Base 100.000000 0.00 0.00 0.00 8,592.51

0.119% 31 Dec 203086199E9B7 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,351,162.000 NHEM Local 100.000000 0.00 0.00 0.00 1,351,162.001.000000

Base 100.000000 0.00 0.00 0.00 1,351,162.00
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0.143% 31 Dec 203086199E9B7 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

133,049.710 NHEX Local 100.000000 0.00 0.00 0.00 133,049.711.000000

Base 100.000000 0.00 0.00 0.00 133,049.71

0.175% 31 Dec 203086199E9B7 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,000,000.000 NHHG Local 100.000000 0.00 0.00 0.00 5,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000,000.00

0.143% 31 Dec 203086199E9B7 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

337.580 NHHW Local 100.000000 0.00 0.00 0.00 337.581.000000

Base 100.000000 0.00 0.00 0.00 337.58

0.159% 31 Dec 203086199E9B7 02 Nov 2011 02 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

425,276.920 NHIB Local 100.000000 0.00 0.00 0.00 425,276.921.000000

Base 100.000000 0.00 0.00 0.00 425,276.92

1.000% 31 Dec 203086199E9B7 03 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

259,853.550 NHDG Local 100.000000 0.00 0.00 0.00 259,853.551.000000

Base 100.000000 0.00 0.00 0.00 259,853.55

0.121% 31 Dec 203086199E9B7 03 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

97,761.850 NHDY Local 100.000000 0.00 0.00 0.00 97,761.851.000000

Base 100.000000 0.00 0.00 0.00 97,761.85

1.000% 31 Dec 203086199E9B7 03 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

71.620 NHEF Local 100.000000 0.00 0.00 0.00 71.621.000000

Base 100.000000 0.00 0.00 0.00 71.62
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0.132% 31 Dec 203086199E9B7 03 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

72,991.490 NHFS Local 100.000000 0.00 0.00 0.00 72,991.491.000000

Base 100.000000 0.00 0.00 0.00 72,991.49

0.119% 31 Dec 203086199E9B7 03 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,492,788.660 NHHL Local 100.000000 0.00 0.00 0.00 2,492,788.661.000000

Base 100.000000 0.00 0.00 0.00 2,492,788.66

0.126% 31 Dec 203086199E9B7 03 Nov 2011 03 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,160,194.480 NHHP Local 100.000000 0.00 0.00 0.00 2,160,194.481.000000

Base 100.000000 0.00 0.00 0.00 2,160,194.48

0.121% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

147,194.210 NHDY Local 100.000000 0.00 0.00 0.00 147,194.211.000000

Base 100.000000 0.00 0.00 0.00 147,194.21

0.119% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

895,553.830 NHEB Local 100.000000 0.00 0.00 0.00 895,553.831.000000

Base 100.000000 0.00 0.00 0.00 895,553.83

0.138% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,234,363.930 NHEN Local 100.000000 0.00 0.00 0.00 3,234,363.931.000000

Base 100.000000 0.00 0.00 0.00 3,234,363.93

0.121% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

457,885.450 NHEZ Local 100.000000 0.00 0.00 0.00 457,885.451.000000

Base 100.000000 0.00 0.00 0.00 457,885.45
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0.119% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

275,437.180 NHHL Local 100.000000 0.00 0.00 0.00 275,437.181.000000

Base 100.000000 0.00 0.00 0.00 275,437.18

0.132% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,698,309.930 NHHM Local 100.000000 0.00 0.00 0.00 1,698,309.931.000000

Base 100.000000 0.00 0.00 0.00 1,698,309.93

0.141% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

418,561.100 NHHO Local 100.000000 0.00 0.00 0.00 418,561.101.000000

Base 100.000000 0.00 0.00 0.00 418,561.10

0.143% 31 Dec 203086199E9B7 04 Nov 2011 04 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

268,200.560 NHIB Local 100.000000 0.00 0.00 0.00 268,200.561.000000

Base 100.000000 0.00 0.00 0.00 268,200.56

0.151% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,427.000 NHDG Local 100.000000 0.00 0.00 0.00 3,427.001.000000

Base 100.000000 0.00 0.00 0.00 3,427.00

0.124% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

267,149.550 NHEM Local 100.000000 0.00 0.00 0.00 267,149.551.000000

Base 100.000000 0.00 0.00 0.00 267,149.55

0.138% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

839,313.010 NHEN Local 100.000000 0.00 0.00 0.00 839,313.011.000000

Base 100.000000 0.00 0.00 0.00 839,313.01
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0.120% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,759.250 NHEU Local 100.000000 0.00 0.00 0.00 1,759.251.000000

Base 100.000000 0.00 0.00 0.00 1,759.25

0.119% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

549,697.520 NHHL Local 100.000000 0.00 0.00 0.00 549,697.521.000000

Base 100.000000 0.00 0.00 0.00 549,697.52

0.126% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

747,296.900 NHHP Local 100.000000 0.00 0.00 0.00 747,296.901.000000

Base 100.000000 0.00 0.00 0.00 747,296.90

0.143% 31 Dec 203086199E9B7 07 Nov 2011 07 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

27,066.770 NHIB Local 100.000000 0.00 0.00 0.00 27,066.771.000000

Base 100.000000 0.00 0.00 0.00 27,066.77

0.154% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

15,732.000 NHDM Local 100.000000 0.00 0.00 0.00 15,732.001.000000

Base 100.000000 0.00 0.00 0.00 15,732.00

0.118% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

137,831.500 NHDX Local 100.000000 0.00 0.00 0.00 137,831.501.000000

Base 100.000000 0.00 0.00 0.00 137,831.50

0.121% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

247,850.800 NHDY Local 100.000000 0.00 0.00 0.00 247,850.801.000000

Base 100.000000 0.00 0.00 0.00 247,850.80
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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

0.124% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,756,328.400 NHDZ Local 100.000000 0.00 0.00 0.00 2,756,328.401.000000

Base 100.000000 0.00 0.00 0.00 2,756,328.40

0.119% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

135,159.950 NHEB Local 100.000000 0.00 0.00 0.00 135,159.951.000000

Base 100.000000 0.00 0.00 0.00 135,159.95

0.132% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

117,741.530 NHEG Local 100.000000 0.00 0.00 0.00 117,741.531.000000

Base 100.000000 0.00 0.00 0.00 117,741.53

0.138% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

274,461.740 NHEN Local 100.000000 0.00 0.00 0.00 274,461.741.000000

Base 100.000000 0.00 0.00 0.00 274,461.74

0.136% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

58,685.960 NHEX Local 100.000000 0.00 0.00 0.00 58,685.961.000000

Base 100.000000 0.00 0.00 0.00 58,685.96

0.177% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

90,829.130 NHEY Local 100.000000 0.00 0.00 0.00 90,829.131.000000

Base 100.000000 0.00 0.00 0.00 90,829.13

0.125% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

91,882.030 NHEZ Local 100.000000 0.00 0.00 0.00 91,882.031.000000

Base 100.000000 0.00 0.00 0.00 91,882.03
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Base Currency: USD - US DOLLAR

0.119% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

119,043.160 NHFJ Local 100.000000 0.00 0.00 0.00 119,043.161.000000

Base 100.000000 0.00 0.00 0.00 119,043.16

0.126% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

521,093.850 NHHG Local 100.000000 0.00 0.00 0.00 521,093.851.000000

Base 100.000000 0.00 0.00 0.00 521,093.85

0.119% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,012,547.260 NHHL Local 100.000000 0.00 0.00 0.00 2,012,547.261.000000

Base 100.000000 0.00 0.00 0.00 2,012,547.26

0.132% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

614,610.020 NHHM Local 100.000000 0.00 0.00 0.00 614,610.021.000000

Base 100.000000 0.00 0.00 0.00 614,610.02

0.125% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

92,005.070 NHHO Local 100.000000 0.00 0.00 0.00 92,005.071.000000

Base 100.000000 0.00 0.00 0.00 92,005.07

0.126% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,057,923.840 NHHP Local 100.000000 0.00 0.00 0.00 1,057,923.841.000000

Base 100.000000 0.00 0.00 0.00 1,057,923.84

0.136% 31 Dec 203086199E9B7 08 Nov 2011 08 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,602.750 NHHZ Local 100.000000 0.00 0.00 0.00 1,602.751.000000

Base 100.000000 0.00 0.00 0.00 1,602.75
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Base Currency: USD - US DOLLAR

0.121% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

630,049.950 NHDY Local 100.000000 0.00 0.00 0.00 630,049.951.000000

Base 100.000000 0.00 0.00 0.00 630,049.95

0.120% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

910,853.650 NHEU Local 100.000000 0.00 0.00 0.00 910,853.651.000000

Base 100.000000 0.00 0.00 0.00 910,853.65

1.000% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

8,188.900 NHFV Local 100.000000 0.00 0.00 0.00 8,188.901.000000

Base 100.000000 0.00 0.00 0.00 8,188.90

0.114% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

114,589.500 NHHJ Local 100.000000 0.00 0.00 0.00 114,589.501.000000

Base 100.000000 0.00 0.00 0.00 114,589.50

0.132% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

286,859.840 NHHL Local 100.000000 0.00 0.00 0.00 286,859.841.000000

Base 100.000000 0.00 0.00 0.00 286,859.84

31 Dec 2030 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,219,421.810 NHHM Local 100.000000 0.00 0.00 0.00 1,219,421.811.000000

Base 100.000000 0.00 0.00 0.00 1,219,421.81

0.125% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

82,452.770 NHHO Local 100.000000 0.00 0.00 0.00 82,452.771.000000

Base 100.000000 0.00 0.00 0.00 82,452.77
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Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.120% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,745,543.580 NHHY Local 100.000000 0.00 0.00 0.00 1,745,543.581.000000

Base 100.000000 0.00 0.00 0.00 1,745,543.58

0.143% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

519,725.970 NHIB Local 100.000000 0.00 0.00 0.00 519,725.971.000000

Base 100.000000 0.00 0.00 0.00 519,725.97

0.129% 31 Dec 203086199E9B7 09 Nov 2011 09 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

16,203.480 NHID Local 100.000000 0.00 0.00 0.00 16,203.481.000000

Base 100.000000 0.00 0.00 0.00 16,203.48

0.124% 31 Dec 203086199E9B7 10 Nov 2011 10 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,554,552.250 NHEM Local 100.000000 0.00 0.00 0.00 2,554,552.251.000000

Base 100.000000 0.00 0.00 0.00 2,554,552.25

0.125% 31 Dec 203086199E9B7 10 Nov 2011 10 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

308,297.320 NHEZ Local 100.000000 0.00 0.00 0.00 308,297.321.000000

Base 100.000000 0.00 0.00 0.00 308,297.32

0.136% 31 Dec 203086199E9B7 10 Nov 2011 10 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

81,156.480 NHHO Local 100.000000 0.00 0.00 0.00 81,156.481.000000

Base 100.000000 0.00 0.00 0.00 81,156.48

0.130% 31 Dec 203086199E9B7 10 Nov 2011 10 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

396,536.400 NHHP Local 100.000000 0.00 0.00 0.00 396,536.401.000000

Base 100.000000 0.00 0.00 0.00 396,536.40
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Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
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Base Currency: USD - US DOLLAR

0.087% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

294,050.890 NHDU Local 100.000000 0.00 0.00 0.00 294,050.891.000000

Base 100.000000 0.00 0.00 0.00 294,050.89

0.121% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

292,621.210 NHDY Local 100.000000 0.00 0.00 0.00 292,621.211.000000

Base 100.000000 0.00 0.00 0.00 292,621.21

0.148% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

37,125.490 NHEG Local 100.000000 0.00 0.00 0.00 37,125.491.000000

Base 100.000000 0.00 0.00 0.00 37,125.49

0.125% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

761,943.270 NHEZ Local 100.000000 0.00 0.00 0.00 761,943.271.000000

Base 100.000000 0.00 0.00 0.00 761,943.27

0.125% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

340,530.400 NHFV Local 100.000000 0.00 0.00 0.00 340,530.401.000000

Base 100.000000 0.00 0.00 0.00 340,530.40

0.132% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,826,770.410 NHHL Local 100.000000 0.00 0.00 0.00 1,826,770.411.000000

Base 100.000000 0.00 0.00 0.00 1,826,770.41

0.125% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,916,666.650 NHHM Local 100.000000 0.00 0.00 0.00 2,916,666.651.000000

Base 100.000000 0.00 0.00 0.00 2,916,666.65
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Base Currency: USD - US DOLLAR

0.136% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

170,948.680 NHHO Local 100.000000 0.00 0.00 0.00 170,948.681.000000

Base 100.000000 0.00 0.00 0.00 170,948.68

0.130% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,999,869.360 NHHP Local 100.000000 0.00 0.00 0.00 3,999,869.361.000000

Base 100.000000 0.00 0.00 0.00 3,999,869.36

0.143% 31 Dec 203086199E9B7 14 Nov 2011 14 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,654,246.390 NHHW Local 100.000000 0.00 0.00 0.00 11,654,246.391.000000

Base 100.000000 0.00 0.00 0.00 11,654,246.39

0.130% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

357,944.880 NHDU Local 100.000000 0.00 0.00 0.00 357,944.881.000000

Base 100.000000 0.00 0.00 0.00 357,944.88

0.119% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

378,665.390 NHEH Local 100.000000 0.00 0.00 0.00 378,665.391.000000

Base 100.000000 0.00 0.00 0.00 378,665.39

0.115% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

473,245.250 NHEM Local 100.000000 0.00 0.00 0.00 473,245.251.000000

Base 100.000000 0.00 0.00 0.00 473,245.25

0.138% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,171,417.460 NHEN Local 100.000000 0.00 0.00 0.00 2,171,417.461.000000

Base 100.000000 0.00 0.00 0.00 2,171,417.46
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Base Currency: USD - US DOLLAR

0.135% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

296,931.500 NHEZ Local 100.000000 0.00 0.00 0.00 296,931.501.000000

Base 100.000000 0.00 0.00 0.00 296,931.50

0.119% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,552,359.450 NHFI Local 100.000000 0.00 0.00 0.00 1,552,359.451.000000

Base 100.000000 0.00 0.00 0.00 1,552,359.45

0.132% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,041,698.070 NHFS Local 100.000000 0.00 0.00 0.00 3,041,698.071.000000

Base 100.000000 0.00 0.00 0.00 3,041,698.07

0.124% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

88,919.610 NHHP Local 100.000000 0.00 0.00 0.00 88,919.611.000000

Base 100.000000 0.00 0.00 0.00 88,919.61

0.135% 31 Dec 203086199E9B7 15 Nov 2011 15 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,302.130 NHIB Local 100.000000 0.00 0.00 0.00 35,302.131.000000

Base 100.000000 0.00 0.00 0.00 35,302.13

0.154% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

28,079.510 NHDM Local 100.000000 0.00 0.00 0.00 28,079.511.000000

Base 100.000000 0.00 0.00 0.00 28,079.51

0.126% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34,124.650 NHDU Local 100.000000 0.00 0.00 0.00 34,124.651.000000

Base 100.000000 0.00 0.00 0.00 34,124.65
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Base Currency: USD - US DOLLAR

0.118% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

400,227.350 NHDX Local 100.000000 0.00 0.00 0.00 400,227.351.000000

Base 100.000000 0.00 0.00 0.00 400,227.35

0.125% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,508,592.360 NHDZ Local 100.000000 0.00 0.00 0.00 1,508,592.361.000000

Base 100.000000 0.00 0.00 0.00 1,508,592.36

1.000% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

25,237.820 NHEG Local 100.000000 0.00 0.00 0.00 25,237.821.000000

Base 100.000000 0.00 0.00 0.00 25,237.82

0.138% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

309,367.610 NHEN Local 100.000000 0.00 0.00 0.00 309,367.611.000000

Base 100.000000 0.00 0.00 0.00 309,367.61

0.151% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

22,869.610 NHEU Local 100.000000 0.00 0.00 0.00 22,869.611.000000

Base 100.000000 0.00 0.00 0.00 22,869.61

0.143% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,578,709.740 NHFS Local 100.000000 0.00 0.00 0.00 1,578,709.741.000000

Base 100.000000 0.00 0.00 0.00 1,578,709.74

0.132% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,159,291.720 NHHL Local 100.000000 0.00 0.00 0.00 1,159,291.721.000000

Base 100.000000 0.00 0.00 0.00 1,159,291.72
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0.124% 31 Dec 203086199E9B7 16 Nov 2011 16 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

457,579.680 NHHP Local 100.000000 0.00 0.00 0.00 457,579.681.000000

Base 100.000000 0.00 0.00 0.00 457,579.68

0.126% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

206,472.570 NHDU Local 100.000000 0.00 0.00 0.00 206,472.571.000000

Base 100.000000 0.00 0.00 0.00 206,472.57

0.124% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

16,617.160 NHDX Local 100.000000 0.00 0.00 0.00 16,617.161.000000

Base 100.000000 0.00 0.00 0.00 16,617.16

0.147% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,111,186.570 NHDZ Local 100.000000 0.00 0.00 0.00 1,111,186.571.000000

Base 100.000000 0.00 0.00 0.00 1,111,186.57

0.121% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,178,100.000 NHEM Local 100.000000 0.00 0.00 0.00 1,178,100.001.000000

Base 100.000000 0.00 0.00 0.00 1,178,100.00

0.151% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

518,536.660 NHEZ Local 100.000000 0.00 0.00 0.00 518,536.661.000000

Base 100.000000 0.00 0.00 0.00 518,536.66

0.143% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

319,106.330 NHFS Local 100.000000 0.00 0.00 0.00 319,106.331.000000

Base 100.000000 0.00 0.00 0.00 319,106.33
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0.132% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

963,156.920 NHHL Local 100.000000 0.00 0.00 0.00 963,156.921.000000

Base 100.000000 0.00 0.00 0.00 963,156.92

0.135% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

580,053.150 NHIB Local 100.000000 0.00 0.00 0.00 580,053.151.000000

Base 100.000000 0.00 0.00 0.00 580,053.15

0.129% 31 Dec 203086199E9B7 17 Nov 2011 17 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

154,317.050 NHID Local 100.000000 0.00 0.00 0.00 154,317.051.000000

Base 100.000000 0.00 0.00 0.00 154,317.05

0.137% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,286,544.090 NHDF Local 100.000000 0.00 0.00 0.00 1,286,544.091.000000

Base 100.000000 0.00 0.00 0.00 1,286,544.09

0.124% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

33,930.040 NHDX Local 100.000000 0.00 0.00 0.00 33,930.041.000000

Base 100.000000 0.00 0.00 0.00 33,930.04

1.000% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

198,360.000 NHEG Local 100.000000 0.00 0.00 0.00 198,360.001.000000

Base 100.000000 0.00 0.00 0.00 198,360.00

0.119% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

308,716.380 NHEH Local 100.000000 0.00 0.00 0.00 308,716.381.000000

Base 100.000000 0.00 0.00 0.00 308,716.38
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

31 Dec 2030 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,143,390.000 NHEM Local 100.000000 0.00 0.00 0.00 1,143,390.001.000000

Base 100.000000 0.00 0.00 0.00 1,143,390.00

0.138% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,214,515.150 NHEN Local 100.000000 0.00 0.00 0.00 1,214,515.151.000000

Base 100.000000 0.00 0.00 0.00 1,214,515.15

0.143% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

196,263.000 NHFS Local 100.000000 0.00 0.00 0.00 196,263.001.000000

Base 100.000000 0.00 0.00 0.00 196,263.00

0.114% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

67,993.360 NHHJ Local 100.000000 0.00 0.00 0.00 67,993.361.000000

Base 100.000000 0.00 0.00 0.00 67,993.36

0.140% 31 Dec 203086199E9B7 18 Nov 2011 18 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

575,955.460 NHHV Local 100.000000 0.00 0.00 0.00 575,955.461.000000

Base 100.000000 0.00 0.00 0.00 575,955.46

0.156% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,012.970 NHDF Local 100.000000 0.00 0.00 0.00 21,012.971.000000

Base 100.000000 0.00 0.00 0.00 21,012.97

0.126% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

67,440.670 NHDU Local 100.000000 0.00 0.00 0.00 67,440.671.000000

Base 100.000000 0.00 0.00 0.00 67,440.67
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0.124% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

252,610.370 NHDX Local 100.000000 0.00 0.00 0.00 252,610.371.000000

Base 100.000000 0.00 0.00 0.00 252,610.37

0.138% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

333,071.460 NHEN Local 100.000000 0.00 0.00 0.00 333,071.461.000000

Base 100.000000 0.00 0.00 0.00 333,071.46

0.143% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,120,633.540 NHFS Local 100.000000 0.00 0.00 0.00 1,120,633.541.000000

Base 100.000000 0.00 0.00 0.00 1,120,633.54

0.132% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

734,380.190 NHHL Local 100.000000 0.00 0.00 0.00 734,380.191.000000

Base 100.000000 0.00 0.00 0.00 734,380.19

0.128% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,477,500.010 NHHM Local 100.000000 0.00 0.00 0.00 1,477,500.011.000000

Base 100.000000 0.00 0.00 0.00 1,477,500.01

0.156% 31 Dec 203086199E9B7 21 Nov 2011 21 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

282,386.040 NHHO Local 100.000000 0.00 0.00 0.00 282,386.041.000000

Base 100.000000 0.00 0.00 0.00 282,386.04

31 Dec 2030 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

324,346.950 NHDF Local 100.000000 0.00 0.00 0.00 324,346.951.000000

Base 100.000000 0.00 0.00 0.00 324,346.95
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0.119% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

714,374.030 NHDX Local 100.000000 0.00 0.00 0.00 714,374.031.000000

Base 100.000000 0.00 0.00 0.00 714,374.03

0.121% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,091,719.880 NHDY Local 100.000000 0.00 0.00 0.00 1,091,719.881.000000

Base 100.000000 0.00 0.00 0.00 1,091,719.88

0.149% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

674,641.400 NHDZ Local 100.000000 0.00 0.00 0.00 674,641.401.000000

Base 100.000000 0.00 0.00 0.00 674,641.40

0.141% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,200,166.000 NHEM Local 100.000000 0.00 0.00 0.00 1,200,166.001.000000

Base 100.000000 0.00 0.00 0.00 1,200,166.00

0.138% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

612,500.000 NHEN Local 100.000000 0.00 0.00 0.00 612,500.001.000000

Base 100.000000 0.00 0.00 0.00 612,500.00

0.119% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

4,386,043.060 NHFJ Local 100.000000 0.00 0.00 0.00 4,386,043.061.000000

Base 100.000000 0.00 0.00 0.00 4,386,043.06

0.143% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,806,515.040 NHFS Local 100.000000 0.00 0.00 0.00 1,806,515.041.000000

Base 100.000000 0.00 0.00 0.00 1,806,515.04
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0.132% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

19,675.780 NHHL Local 100.000000 0.00 0.00 0.00 19,675.781.000000

Base 100.000000 0.00 0.00 0.00 19,675.78

0.145% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

318,989.330 NHHO Local 100.000000 0.00 0.00 0.00 318,989.331.000000

Base 100.000000 0.00 0.00 0.00 318,989.33

0.135% 31 Dec 203086199E9B7 22 Nov 2011 22 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

659,377.470 NHIB Local 100.000000 0.00 0.00 0.00 659,377.471.000000

Base 100.000000 0.00 0.00 0.00 659,377.47

0.132% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

77,979.330 NHDF Local 100.000000 0.00 0.00 0.00 77,979.331.000000

Base 100.000000 0.00 0.00 0.00 77,979.33

0.119% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

428,675.830 NHDX Local 100.000000 0.00 0.00 0.00 428,675.831.000000

Base 100.000000 0.00 0.00 0.00 428,675.83

0.121% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

880,269.260 NHDY Local 100.000000 0.00 0.00 0.00 880,269.261.000000

Base 100.000000 0.00 0.00 0.00 880,269.26

0.136% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

450,741.540 NHDZ Local 100.000000 0.00 0.00 0.00 450,741.541.000000

Base 100.000000 0.00 0.00 0.00 450,741.54
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0.124% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

419,815.750 NHEM Local 100.000000 0.00 0.00 0.00 419,815.751.000000

Base 100.000000 0.00 0.00 0.00 419,815.75

0.138% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

611,234.640 NHEN Local 100.000000 0.00 0.00 0.00 611,234.641.000000

Base 100.000000 0.00 0.00 0.00 611,234.64

0.143% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

135,569.880 NHFS Local 100.000000 0.00 0.00 0.00 135,569.881.000000

Base 100.000000 0.00 0.00 0.00 135,569.88

0.132% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,411,798.580 NHHL Local 100.000000 0.00 0.00 0.00 1,411,798.581.000000

Base 100.000000 0.00 0.00 0.00 1,411,798.58

0.148% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

72,258.280 NHHO Local 100.000000 0.00 0.00 0.00 72,258.281.000000

Base 100.000000 0.00 0.00 0.00 72,258.28

0.167% 31 Dec 203086199E9B7 23 Nov 2011 23 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

119,503.340 NHIB Local 100.000000 0.00 0.00 0.00 119,503.341.000000

Base 100.000000 0.00 0.00 0.00 119,503.34

0.119% 31 Dec 203086199E9B7 25 Nov 2011 25 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,181,972.500 NHEM Local 100.000000 0.00 0.00 0.00 1,181,972.501.000000

Base 100.000000 0.00 0.00 0.00 1,181,972.50
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0.128% 31 Dec 203086199E9B7 28 Nov 2011 28 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

143,911.650 NHDX Local 100.000000 0.00 0.00 0.00 143,911.651.000000

Base 100.000000 0.00 0.00 0.00 143,911.65

0.125% 31 Dec 203086199E9B7 28 Nov 2011 28 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

326,300.000 NHEM Local 100.000000 0.00 0.00 0.00 326,300.001.000000

Base 100.000000 0.00 0.00 0.00 326,300.00

0.132% 31 Dec 203086199E9B7 28 Nov 2011 28 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

754,466.680 NHHL Local 100.000000 0.00 0.00 0.00 754,466.681.000000

Base 100.000000 0.00 0.00 0.00 754,466.68

0.129% 31 Dec 203086199E9B7 28 Nov 2011 28 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

409,723.460 NHID Local 100.000000 0.00 0.00 0.00 409,723.461.000000

Base 100.000000 0.00 0.00 0.00 409,723.46

0.151% 31 Dec 203086199E9B7 29 Nov 2011 29 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

33,729.640 NHDF Local 100.000000 0.00 0.00 0.00 33,729.641.000000

Base 100.000000 0.00 0.00 0.00 33,729.64

0.130% 31 Dec 203086199E9B7 29 Nov 2011 29 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

851,973.420 NHDU Local 100.000000 0.00 0.00 0.00 851,973.421.000000

Base 100.000000 0.00 0.00 0.00 851,973.42

0.128% 31 Dec 203086199E9B7 29 Nov 2011 29 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

463,934.820 NHDX Local 100.000000 0.00 0.00 0.00 463,934.821.000000

Base 100.000000 0.00 0.00 0.00 463,934.82
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0.132% 31 Dec 203086199E9B7 29 Nov 2011 29 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

128,182.170 NHHL Local 100.000000 0.00 0.00 0.00 128,182.171.000000

Base 100.000000 0.00 0.00 0.00 128,182.17

0.148% 31 Dec 203086199E9B7 29 Nov 2011 29 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

201,688.790 NHHO Local 100.000000 0.00 0.00 0.00 201,688.791.000000

Base 100.000000 0.00 0.00 0.00 201,688.79

0.123% 31 Dec 203086199E9B7 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

53,910.190 NHDU Local 100.000000 0.00 0.00 0.00 53,910.191.000000

Base 100.000000 0.00 0.00 0.00 53,910.19

0.143% 31 Dec 203086199E9B7 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,380,882.340 NHFS Local 100.000000 0.00 0.00 0.00 6,380,882.341.000000

Base 100.000000 0.00 0.00 0.00 6,380,882.34

0.132% 31 Dec 203086199E9B7 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

713,999.250 NHHL Local 100.000000 0.00 0.00 0.00 713,999.251.000000

Base 100.000000 0.00 0.00 0.00 713,999.25

1.000% 31 Dec 203086199E9B7 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32,287.770 NHHV Local 100.000000 0.00 0.00 0.00 32,287.771.000000

Base 100.000000 0.00 0.00 0.00 32,287.77

31 Dec 2030 30 Nov 2011 30 Nov 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

24,974,592.300 NHIL Local 100.000000 0.00 0.00 0.00 24,974,592.301.000000

Base 100.000000 0.00 0.00 0.00 24,974,592.30
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0.123% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

120,218.630 NHDU Local 100.000000 0.00 0.00 0.00 120,218.631.000000

Base 100.000000 0.00 0.00 0.00 120,218.63

0.138% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

138,195.610 NHEN Local 100.000000 0.00 0.00 0.00 138,195.611.000000

Base 100.000000 0.00 0.00 0.00 138,195.61

0.148% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

642,126.340 NHEZ Local 100.000000 0.00 0.00 0.00 642,126.341.000000

Base 100.000000 0.00 0.00 0.00 642,126.34

0.126% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,498,632.760 NHHG Local 100.000000 0.00 0.00 0.00 9,498,632.761.000000

Base 100.000000 0.00 0.00 0.00 9,498,632.76

0.148% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,283,894.110 NHHM Local 100.000000 0.00 0.00 0.00 1,283,894.111.000000

Base 100.000000 0.00 0.00 0.00 1,283,894.11

31 Dec 2030 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

623,024.790 NHHO Local 100.000000 0.00 0.00 0.00 623,024.791.000000

Base 100.000000 0.00 0.00 0.00 623,024.79

0.124% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,629,942.070 NHHP Local 100.000000 0.00 0.00 0.00 1,629,942.071.000000

Base 100.000000 0.00 0.00 0.00 1,629,942.07
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1.000% 31 Dec 203086199E9B7 01 Dec 2011 01 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

56,018.690 NHHV Local 100.000000 0.00 0.00 0.00 56,018.691.000000

Base 100.000000 0.00 0.00 0.00 56,018.69

0.119% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

145,837.490 NHDU Local 100.000000 0.00 0.00 0.00 145,837.491.000000

Base 100.000000 0.00 0.00 0.00 145,837.49

0.137% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

70,298.140 NHDX Local 100.000000 0.00 0.00 0.00 70,298.141.000000

Base 100.000000 0.00 0.00 0.00 70,298.14

0.125% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

126,237.080 NHEM Local 100.000000 0.00 0.00 0.00 126,237.081.000000

Base 100.000000 0.00 0.00 0.00 126,237.08

0.138% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

691,221.000 NHEN Local 100.000000 0.00 0.00 0.00 691,221.001.000000

Base 100.000000 0.00 0.00 0.00 691,221.00

0.121% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

0.300 NHEY Local 100.000000 0.00 0.00 0.00 0.301.000000

Base 100.000000 0.00 0.00 0.00 0.30

0.148% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,572,854.800 NHFS Local 100.000000 0.00 0.00 0.00 1,572,854.801.000000

Base 100.000000 0.00 0.00 0.00 1,572,854.80
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0.132% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

831,999.420 NHHL Local 100.000000 0.00 0.00 0.00 831,999.421.000000

Base 100.000000 0.00 0.00 0.00 831,999.42

0.124% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

283,010.990 NHHP Local 100.000000 0.00 0.00 0.00 283,010.991.000000

Base 100.000000 0.00 0.00 0.00 283,010.99

1.000% 31 Dec 203086199E9B7 02 Dec 2011 02 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

493,177.250 NHIH Local 100.000000 0.00 0.00 0.00 493,177.251.000000

Base 100.000000 0.00 0.00 0.00 493,177.25

0.125% 31 Dec 203086199E9B7 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,325.000 NHEM Local 100.000000 0.00 0.00 0.00 5,325.001.000000

Base 100.000000 0.00 0.00 0.00 5,325.00

0.157% 31 Dec 203086199E9B7 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

138,416.630 NHHO Local 100.000000 0.00 0.00 0.00 138,416.631.000000

Base 100.000000 0.00 0.00 0.00 138,416.63

0.124% 31 Dec 203086199E9B7 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,090,693.240 NHHP Local 100.000000 0.00 0.00 0.00 2,090,693.241.000000

Base 100.000000 0.00 0.00 0.00 2,090,693.24

1.000% 31 Dec 203086199E9B7 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

88,146.000 NHHV Local 100.000000 0.00 0.00 0.00 88,146.001.000000

Base 100.000000 0.00 0.00 0.00 88,146.00
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Base Currency: USD - US DOLLAR

0.167% 31 Dec 203086199E9B7 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

275,982.390 NHIB Local 100.000000 0.00 0.00 0.00 275,982.391.000000

Base 100.000000 0.00 0.00 0.00 275,982.39

0.168% 31 Dec 203086199E9B7 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

360,609.000 NHIH Local 100.000000 0.00 0.00 0.00 360,609.001.000000

Base 100.000000 0.00 0.00 0.00 360,609.00

1.000% 31 Dec 203086199E9B7 05 Dec 2011 05 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

255,747.280 NHIL Local 100.000000 0.00 0.00 0.00 255,747.281.000000

Base 100.000000 0.00 0.00 0.00 255,747.28

0.137% 31 Dec 203086199E9B7 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

9,555.720 NHDX Local 100.000000 0.00 0.00 0.00 9,555.721.000000

Base 100.000000 0.00 0.00 0.00 9,555.72

0.135% 31 Dec 203086199E9B7 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

237,903.620 NHEX Local 100.000000 0.00 0.00 0.00 237,903.621.000000

Base 100.000000 0.00 0.00 0.00 237,903.62

0.132% 31 Dec 203086199E9B7 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

703,190.960 NHHL Local 100.000000 0.00 0.00 0.00 703,190.961.000000

Base 100.000000 0.00 0.00 0.00 703,190.96

0.150% 31 Dec 203086199E9B7 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,960,158.840 NHHM Local 100.000000 0.00 0.00 0.00 1,960,158.841.000000

Base 100.000000 0.00 0.00 0.00 1,960,158.84
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1.000% 31 Dec 203086199E9B7 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

24,141.500 NHHV Local 100.000000 0.00 0.00 0.00 24,141.501.000000

Base 100.000000 0.00 0.00 0.00 24,141.50

0.167% 31 Dec 203086199E9B7 06 Dec 2011 06 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

445,083.310 NHIB Local 100.000000 0.00 0.00 0.00 445,083.311.000000

Base 100.000000 0.00 0.00 0.00 445,083.31

0.151% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

61,012.340 NHDF Local 100.000000 0.00 0.00 0.00 61,012.341.000000

Base 100.000000 0.00 0.00 0.00 61,012.34

0.156% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,704,097.610 NHDM Local 100.000000 0.00 0.00 0.00 1,704,097.611.000000

Base 100.000000 0.00 0.00 0.00 1,704,097.61

0.135% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,807,709.210 NHDZ Local 100.000000 0.00 0.00 0.00 2,807,709.211.000000

Base 100.000000 0.00 0.00 0.00 2,807,709.21

0.125% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

21,345.500 NHEM Local 100.000000 0.00 0.00 0.00 21,345.501.000000

Base 100.000000 0.00 0.00 0.00 21,345.50

0.132% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

102,891.580 NHEX Local 100.000000 0.00 0.00 0.00 102,891.581.000000

Base 100.000000 0.00 0.00 0.00 102,891.58
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0.132% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,292,159.760 NHHL Local 100.000000 0.00 0.00 0.00 1,292,159.761.000000

Base 100.000000 0.00 0.00 0.00 1,292,159.76

0.157% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,465,493.050 NHHM Local 100.000000 0.00 0.00 0.00 1,465,493.051.000000

Base 100.000000 0.00 0.00 0.00 1,465,493.05

31 Dec 2030 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

221,800.670 NHHO Local 100.000000 0.00 0.00 0.00 221,800.671.000000

Base 100.000000 0.00 0.00 0.00 221,800.67

0.119% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

772,977.220 NHHP Local 100.000000 0.00 0.00 0.00 772,977.221.000000

Base 100.000000 0.00 0.00 0.00 772,977.22

1.000% 31 Dec 203086199E9B7 07 Dec 2011 07 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

145,324.780 NHHV Local 100.000000 0.00 0.00 0.00 145,324.781.000000

Base 100.000000 0.00 0.00 0.00 145,324.78

0.156% 31 Dec 203086199E9B7 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

92,917.340 NHEX Local 100.000000 0.00 0.00 0.00 92,917.341.000000

Base 100.000000 0.00 0.00 0.00 92,917.34

0.149% 31 Dec 203086199E9B7 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

326,730.750 NHEZ Local 100.000000 0.00 0.00 0.00 326,730.751.000000

Base 100.000000 0.00 0.00 0.00 326,730.75
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0.168% 31 Dec 203086199E9B7 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

894,731.050 NHFS Local 100.000000 0.00 0.00 0.00 894,731.051.000000

Base 100.000000 0.00 0.00 0.00 894,731.05

0.118% 31 Dec 203086199E9B7 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

499,191.540 NHHJ Local 100.000000 0.00 0.00 0.00 499,191.541.000000

Base 100.000000 0.00 0.00 0.00 499,191.54

0.119% 31 Dec 203086199E9B7 08 Dec 2011 08 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,035,355.240 NHHP Local 100.000000 0.00 0.00 0.00 1,035,355.241.000000

Base 100.000000 0.00 0.00 0.00 1,035,355.24

0.116% 31 Dec 203086199E9B7 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

646,899.310 NHDY Local 100.000000 0.00 0.00 0.00 646,899.311.000000

Base 100.000000 0.00 0.00 0.00 646,899.31

0.125% 31 Dec 203086199E9B7 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,526,654.000 NHEM Local 100.000000 0.00 0.00 0.00 1,526,654.001.000000

Base 100.000000 0.00 0.00 0.00 1,526,654.00

0.168% 31 Dec 203086199E9B7 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

123,420.970 NHFS Local 100.000000 0.00 0.00 0.00 123,420.971.000000

Base 100.000000 0.00 0.00 0.00 123,420.97

0.120% 31 Dec 203086199E9B7 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,414,274.670 NHHJ Local 100.000000 0.00 0.00 0.00 1,414,274.671.000000

Base 100.000000 0.00 0.00 0.00 1,414,274.67
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0.132% 31 Dec 203086199E9B7 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,397,954.020 NHHL Local 100.000000 0.00 0.00 0.00 1,397,954.021.000000

Base 100.000000 0.00 0.00 0.00 1,397,954.02

0.119% 31 Dec 203086199E9B7 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

894,681.050 NHHP Local 100.000000 0.00 0.00 0.00 894,681.051.000000

Base 100.000000 0.00 0.00 0.00 894,681.05

1.000% 31 Dec 203086199E9B7 09 Dec 2011 09 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

565,895.760 NHIL Local 100.000000 0.00 0.00 0.00 565,895.761.000000

Base 100.000000 0.00 0.00 0.00 565,895.76

0.132% 31 Dec 203086199E9B7 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

860,247.230 NHHL Local 100.000000 0.00 0.00 0.00 860,247.231.000000

Base 100.000000 0.00 0.00 0.00 860,247.23

0.121% 31 Dec 203086199E9B7 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,837,221.480 NHHP Local 100.000000 0.00 0.00 0.00 1,837,221.481.000000

Base 100.000000 0.00 0.00 0.00 1,837,221.48

1.000% 31 Dec 203086199E9B7 12 Dec 2011 12 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

38,172.570 NHHV Local 100.000000 0.00 0.00 0.00 38,172.571.000000

Base 100.000000 0.00 0.00 0.00 38,172.57

0.151% 31 Dec 203086199E9B7 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

964,580.800 NHDF Local 100.000000 0.00 0.00 0.00 964,580.801.000000

Base 100.000000 0.00 0.00 0.00 964,580.80
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0.137% 31 Dec 203086199E9B7 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

34,869.120 NHDX Local 100.000000 0.00 0.00 0.00 34,869.121.000000

Base 100.000000 0.00 0.00 0.00 34,869.12

0.126% 31 Dec 203086199E9B7 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,372,229.250 NHEM Local 100.000000 0.00 0.00 0.00 1,372,229.251.000000

Base 100.000000 0.00 0.00 0.00 1,372,229.25

0.132% 31 Dec 203086199E9B7 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

877,768.010 NHHL Local 100.000000 0.00 0.00 0.00 877,768.011.000000

Base 100.000000 0.00 0.00 0.00 877,768.01

1.000% 31 Dec 203086199E9B7 13 Dec 2011 13 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

60,904.980 NHHV Local 100.000000 0.00 0.00 0.00 60,904.981.000000

Base 100.000000 0.00 0.00 0.00 60,904.98

0.168% 31 Dec 203086199E9B7 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

43,780.720 NHDF Local 100.000000 0.00 0.00 0.00 43,780.721.000000

Base 100.000000 0.00 0.00 0.00 43,780.72

0.136% 31 Dec 203086199E9B7 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

537,503.750 NHEM Local 100.000000 0.00 0.00 0.00 537,503.751.000000

Base 100.000000 0.00 0.00 0.00 537,503.75

0.138% 31 Dec 203086199E9B7 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

40,138,379.000 NHEN Local 100.000000 0.00 0.00 0.00 40,138,379.001.000000

Base 100.000000 0.00 0.00 0.00 40,138,379.00
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0.132% 31 Dec 203086199E9B7 14 Dec 2011 14 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

262,455.320 NHHL Local 100.000000 0.00 0.00 0.00 262,455.321.000000

Base 100.000000 0.00 0.00 0.00 262,455.32

0.168% 31 Dec 203086199E9B7 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

125,254.260 NHDF Local 100.000000 0.00 0.00 0.00 125,254.261.000000

Base 100.000000 0.00 0.00 0.00 125,254.26

0.137% 31 Dec 203086199E9B7 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

56,771.310 NHDU Local 100.000000 0.00 0.00 0.00 56,771.311.000000

Base 100.000000 0.00 0.00 0.00 56,771.31

0.164% 31 Dec 203086199E9B7 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

231,222.810 NHDZ Local 100.000000 0.00 0.00 0.00 231,222.811.000000

Base 100.000000 0.00 0.00 0.00 231,222.81

0.119% 31 Dec 203086199E9B7 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

671,592.000 NHEB Local 100.000000 0.00 0.00 0.00 671,592.001.000000

Base 100.000000 0.00 0.00 0.00 671,592.00

0.136% 31 Dec 203086199E9B7 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

820,391.000 NHEM Local 100.000000 0.00 0.00 0.00 820,391.001.000000

Base 100.000000 0.00 0.00 0.00 820,391.00

0.132% 31 Dec 203086199E9B7 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

364,587.540 NHHL Local 100.000000 0.00 0.00 0.00 364,587.541.000000

Base 100.000000 0.00 0.00 0.00 364,587.54
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0.154% 31 Dec 203086199E9B7 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

205,384.020 NHHM Local 100.000000 0.00 0.00 0.00 205,384.021.000000

Base 100.000000 0.00 0.00 0.00 205,384.02

0.167% 31 Dec 203086199E9B7 15 Dec 2011 15 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

542,111.720 NHIB Local 100.000000 0.00 0.00 0.00 542,111.721.000000

Base 100.000000 0.00 0.00 0.00 542,111.72

0.137% 31 Dec 203086199E9B7 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

20,822.780 NHDU Local 100.000000 0.00 0.00 0.00 20,822.781.000000

Base 100.000000 0.00 0.00 0.00 20,822.78

0.164% 31 Dec 203086199E9B7 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

539,920.370 NHDZ Local 100.000000 0.00 0.00 0.00 539,920.371.000000

Base 100.000000 0.00 0.00 0.00 539,920.37

1.000% 31 Dec 203086199E9B7 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

165,283.300 NHEG Local 100.000000 0.00 0.00 0.00 165,283.301.000000

Base 100.000000 0.00 0.00 0.00 165,283.30

0.168% 31 Dec 203086199E9B7 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

561,188.480 NHFS Local 100.000000 0.00 0.00 0.00 561,188.481.000000

Base 100.000000 0.00 0.00 0.00 561,188.48

0.157% 31 Dec 203086199E9B7 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

19,824.690 NHHO Local 100.000000 0.00 0.00 0.00 19,824.691.000000

Base 100.000000 0.00 0.00 0.00 19,824.69
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0.149% 31 Dec 203086199E9B7 16 Dec 2011 16 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

827,565.980 NHIB Local 100.000000 0.00 0.00 0.00 827,565.981.000000

Base 100.000000 0.00 0.00 0.00 827,565.98

0.137% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

19,686.190 NHDU Local 100.000000 0.00 0.00 0.00 19,686.191.000000

Base 100.000000 0.00 0.00 0.00 19,686.19

31 Dec 2030 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

31,612.930 NHDX Local 100.000000 0.00 0.00 0.00 31,612.931.000000

Base 100.000000 0.00 0.00 0.00 31,612.93

0.090% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

284,125.270 NHDY Local 100.000000 0.00 0.00 0.00 284,125.271.000000

Base 100.000000 0.00 0.00 0.00 284,125.27

0.164% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

497,895.040 NHDZ Local 100.000000 0.00 0.00 0.00 497,895.041.000000

Base 100.000000 0.00 0.00 0.00 497,895.04

0.119% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,994,857.150 NHEB Local 100.000000 0.00 0.00 0.00 2,994,857.151.000000

Base 100.000000 0.00 0.00 0.00 2,994,857.15

0.136% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

47,676.500 NHEM Local 100.000000 0.00 0.00 0.00 47,676.501.000000

Base 100.000000 0.00 0.00 0.00 47,676.50
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0.157% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

492,993.210 NHFJ Local 100.000000 0.00 0.00 0.00 492,993.211.000000

Base 100.000000 0.00 0.00 0.00 492,993.21

0.168% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

718,188.660 NHFS Local 100.000000 0.00 0.00 0.00 718,188.661.000000

Base 100.000000 0.00 0.00 0.00 718,188.66

0.172% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,538,408.480 NHHM Local 100.000000 0.00 0.00 0.00 1,538,408.481.000000

Base 100.000000 0.00 0.00 0.00 1,538,408.48

0.120% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

835,914.270 NHHP Local 100.000000 0.00 0.00 0.00 835,914.271.000000

Base 100.000000 0.00 0.00 0.00 835,914.27

0.149% 31 Dec 203086199E9B7 19 Dec 2011 19 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

330,884.840 NHIB Local 100.000000 0.00 0.00 0.00 330,884.841.000000

Base 100.000000 0.00 0.00 0.00 330,884.84

0.137% 31 Dec 203086199E9B7 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

462,366.620 NHDU Local 100.000000 0.00 0.00 0.00 462,366.621.000000

Base 100.000000 0.00 0.00 0.00 462,366.62

31 Dec 2030 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

42,353.000 NHDX Local 100.000000 0.00 0.00 0.00 42,353.001.000000

Base 100.000000 0.00 0.00 0.00 42,353.00
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0.090% 31 Dec 203086199E9B7 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

116,327.700 NHDY Local 100.000000 0.00 0.00 0.00 116,327.701.000000

Base 100.000000 0.00 0.00 0.00 116,327.70

0.119% 31 Dec 203086199E9B7 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,958,576.270 NHEB Local 100.000000 0.00 0.00 0.00 5,958,576.271.000000

Base 100.000000 0.00 0.00 0.00 5,958,576.27

0.136% 31 Dec 203086199E9B7 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

709,117.000 NHEM Local 100.000000 0.00 0.00 0.00 709,117.001.000000

Base 100.000000 0.00 0.00 0.00 709,117.00

0.132% 31 Dec 203086199E9B7 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

655,506.780 NHHL Local 100.000000 0.00 0.00 0.00 655,506.781.000000

Base 100.000000 0.00 0.00 0.00 655,506.78

0.161% 31 Dec 203086199E9B7 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

208,653.730 NHHM Local 100.000000 0.00 0.00 0.00 208,653.731.000000

Base 100.000000 0.00 0.00 0.00 208,653.73

0.120% 31 Dec 203086199E9B7 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

330,112.750 NHHP Local 100.000000 0.00 0.00 0.00 330,112.751.000000

Base 100.000000 0.00 0.00 0.00 330,112.75

1.000% 31 Dec 203086199E9B7 20 Dec 2011 20 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

24,889.150 NHHV Local 100.000000 0.00 0.00 0.00 24,889.151.000000

Base 100.000000 0.00 0.00 0.00 24,889.15
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0.151% 31 Dec 203086199E9B7 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

239,509.380 NHDU Local 100.000000 0.00 0.00 0.00 239,509.381.000000

Base 100.000000 0.00 0.00 0.00 239,509.38

0.137% 31 Dec 203086199E9B7 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

6,104.200 NHDX Local 100.000000 0.00 0.00 0.00 6,104.201.000000

Base 100.000000 0.00 0.00 0.00 6,104.20

0.141% 31 Dec 203086199E9B7 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,924.770 NHHP Local 100.000000 0.00 0.00 0.00 3,924.771.000000

Base 100.000000 0.00 0.00 0.00 3,924.77

0.136% 31 Dec 203086199E9B7 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,840.020 NHHZ Local 100.000000 0.00 0.00 0.00 3,840.021.000000

Base 100.000000 0.00 0.00 0.00 3,840.02

0.143% 31 Dec 203086199E9B7 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

242,631.830 NHID Local 100.000000 0.00 0.00 0.00 242,631.831.000000

Base 100.000000 0.00 0.00 0.00 242,631.83

0.168% 31 Dec 203086199E9B7 21 Dec 2011 21 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

304,348.180 NHIH Local 100.000000 0.00 0.00 0.00 304,348.181.000000

Base 100.000000 0.00 0.00 0.00 304,348.18

31 Dec 2030 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

134,447.690 NHDF Local 100.000000 0.00 0.00 0.00 134,447.691.000000

Base 100.000000 0.00 0.00 0.00 134,447.69
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0.137% 31 Dec 203086199E9B7 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

243,284.430 NHDX Local 100.000000 0.00 0.00 0.00 243,284.431.000000

Base 100.000000 0.00 0.00 0.00 243,284.43

0.090% 31 Dec 203086199E9B7 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

414,866.000 NHDY Local 100.000000 0.00 0.00 0.00 414,866.001.000000

Base 100.000000 0.00 0.00 0.00 414,866.00

0.164% 31 Dec 203086199E9B7 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

523,238.300 NHDZ Local 100.000000 0.00 0.00 0.00 523,238.301.000000

Base 100.000000 0.00 0.00 0.00 523,238.30

0.151% 31 Dec 203086199E9B7 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,155,316.680 NHEU Local 100.000000 0.00 0.00 0.00 2,155,316.681.000000

Base 100.000000 0.00 0.00 0.00 2,155,316.68

0.168% 31 Dec 203086199E9B7 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,038,715.170 NHFS Local 100.000000 0.00 0.00 0.00 1,038,715.171.000000

Base 100.000000 0.00 0.00 0.00 1,038,715.17

0.157% 31 Dec 203086199E9B7 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

45,212.530 NHHO Local 100.000000 0.00 0.00 0.00 45,212.531.000000

Base 100.000000 0.00 0.00 0.00 45,212.53

0.151% 31 Dec 203086199E9B7 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,462,289.020 NHHY Local 100.000000 0.00 0.00 0.00 1,462,289.021.000000

Base 100.000000 0.00 0.00 0.00 1,462,289.02
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0.136% 31 Dec 203086199E9B7 22 Dec 2011 22 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,614,296.020 NHHZ Local 100.000000 0.00 0.00 0.00 1,614,296.021.000000

Base 100.000000 0.00 0.00 0.00 1,614,296.02

0.164% 31 Dec 203086199E9B7 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

770,349.460 NHDZ Local 100.000000 0.00 0.00 0.00 770,349.461.000000

Base 100.000000 0.00 0.00 0.00 770,349.46

0.121% 31 Dec 203086199E9B7 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

828.010 NHEB Local 100.000000 0.00 0.00 0.00 828.011.000000

Base 100.000000 0.00 0.00 0.00 828.01

0.157% 31 Dec 203086199E9B7 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

32,042,000.000 NHFJ Local 100.000000 0.00 0.00 0.00 32,042,000.001.000000

Base 100.000000 0.00 0.00 0.00 32,042,000.00

0.132% 31 Dec 203086199E9B7 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

284,873.490 NHHL Local 100.000000 0.00 0.00 0.00 284,873.491.000000

Base 100.000000 0.00 0.00 0.00 284,873.49

0.157% 31 Dec 203086199E9B7 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

184,802.460 NHHO Local 100.000000 0.00 0.00 0.00 184,802.461.000000

Base 100.000000 0.00 0.00 0.00 184,802.46

0.141% 31 Dec 203086199E9B7 23 Dec 2011 23 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

432,555.870 NHHP Local 100.000000 0.00 0.00 0.00 432,555.871.000000

Base 100.000000 0.00 0.00 0.00 432,555.87
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0.168% 31 Dec 203086199E9B7 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,238,777.830 NHDF Local 100.000000 0.00 0.00 0.00 1,238,777.831.000000

Base 100.000000 0.00 0.00 0.00 1,238,777.83

31 Dec 2030 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUST
STIF FUND

1,660,865.080 NHDM Local 100.000000 0.00 0.00 0.00 1,660,865.081.000000

Base 100.000000 0.00 0.00 0.00 1,660,865.08

0.172% 31 Dec 203086199E9B7 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

1,542,967.000 NHEN Local 100.000000 0.00 0.00 0.00 1,542,967.001.000000

Base 100.000000 0.00 0.00 0.00 1,542,967.00

0.141% 31 Dec 203086199E9B7 27 Dec 2011 27 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

51,958.070 NHHP Local 100.000000 0.00 0.00 0.00 51,958.071.000000

Base 100.000000 0.00 0.00 0.00 51,958.07

0.155% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

844,110.550 NHDF Local 100.000000 0.00 0.00 0.00 844,110.551.000000

Base 100.000000 0.00 0.00 0.00 844,110.55

0.137% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

11,042.000 NHEM Local 100.000000 0.00 0.00 0.00 11,042.001.000000

Base 100.000000 0.00 0.00 0.00 11,042.00

0.172% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

880,602.000 NHEN Local 100.000000 0.00 0.00 0.00 880,602.001.000000

Base 100.000000 0.00 0.00 0.00 880,602.00
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0.119% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,742,262.340 NHFI Local 100.000000 0.00 0.00 0.00 10,742,262.341.000000

Base 100.000000 0.00 0.00 0.00 10,742,262.34

0.132% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

2,202,682.590 NHHL Local 100.000000 0.00 0.00 0.00 2,202,682.591.000000

Base 100.000000 0.00 0.00 0.00 2,202,682.59

0.164% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

742,500.000 NHHM Local 100.000000 0.00 0.00 0.00 742,500.001.000000

Base 100.000000 0.00 0.00 0.00 742,500.00

0.149% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

894,626.670 NHHO Local 100.000000 0.00 0.00 0.00 894,626.671.000000

Base 100.000000 0.00 0.00 0.00 894,626.67

0.141% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

39,493.590 NHHP Local 100.000000 0.00 0.00 0.00 39,493.591.000000

Base 100.000000 0.00 0.00 0.00 39,493.59

0.136% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

5,158,907.790 NHHW Local 100.000000 0.00 0.00 0.00 5,158,907.791.000000

Base 100.000000 0.00 0.00 0.00 5,158,907.79

0.164% 31 Dec 203086199E9B7 28 Dec 2011 28 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

138,127.230 NHIB Local 100.000000 0.00 0.00 0.00 138,127.231.000000

Base 100.000000 0.00 0.00 0.00 138,127.23
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0.160% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,539,722.190 NHDZ Local 100.000000 0.00 0.00 0.00 3,539,722.191.000000

Base 100.000000 0.00 0.00 0.00 3,539,722.19

0.137% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

983,583.500 NHEM Local 100.000000 0.00 0.00 0.00 983,583.501.000000

Base 100.000000 0.00 0.00 0.00 983,583.50

0.156% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

144,141.310 NHEX Local 100.000000 0.00 0.00 0.00 144,141.311.000000

Base 100.000000 0.00 0.00 0.00 144,141.31

0.161% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

35,771,641.300 NHFI Local 100.000000 0.00 0.00 0.00 35,771,641.301.000000

Base 100.000000 0.00 0.00 0.00 35,771,641.30

0.132% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

463,737.830 NHHL Local 100.000000 0.00 0.00 0.00 463,737.831.000000

Base 100.000000 0.00 0.00 0.00 463,737.83

0.164% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

470,906.740 NHHM Local 100.000000 0.00 0.00 0.00 470,906.741.000000

Base 100.000000 0.00 0.00 0.00 470,906.74

0.163% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

44,063.310 NHHO Local 100.000000 0.00 0.00 0.00 44,063.311.000000

Base 100.000000 0.00 0.00 0.00 44,063.31
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0.141% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

804.240 NHHP Local 100.000000 0.00 0.00 0.00 804.241.000000

Base 100.000000 0.00 0.00 0.00 804.24

1.000% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

37,200.200 NHHV Local 100.000000 0.00 0.00 0.00 37,200.201.000000

Base 100.000000 0.00 0.00 0.00 37,200.20

0.157% 31 Dec 203086199E9B7 29 Dec 2011 29 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

10,057,710.130 NHHW Local 100.000000 0.00 0.00 0.00 10,057,710.131.000000

Base 100.000000 0.00 0.00 0.00 10,057,710.13

0.137% 31 Dec 203086199E9B7 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

40,683.470 NHDX Local 100.000000 0.00 0.00 0.00 40,683.471.000000

Base 100.000000 0.00 0.00 0.00 40,683.47

0.161% 31 Dec 203086199E9B7 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

3,140,290.240 NHDZ Local 100.000000 0.00 0.00 0.00 3,140,290.241.000000

Base 100.000000 0.00 0.00 0.00 3,140,290.24

0.172% 31 Dec 203086199E9B7 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

77,662,090.250 NHEN Local 100.000000 0.00 0.00 0.00 77,662,090.251.000000

Base 100.000000 0.00 0.00 0.00 77,662,090.25

0.153% 31 Dec 203086199E9B7 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

121,870.670 NHEX Local 100.000000 0.00 0.00 0.00 121,870.671.000000

Base 100.000000 0.00 0.00 0.00 121,870.67
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0.132% 31 Dec 203086199E9B7 30 Dec 2011 30 Dec 2011 USD/CSWSTATE STREET BANK AND TRUSTSTATE STREET TR
STIF FUND

83,801.040 NHHL Local 100.000000 0.00 0.00 0.00 83,801.041.000000

Base 100.000000 0.00 0.00 0.00 83,801.04

86199E9B7 Total

0.00 0.000.00824,673,044.690 Local 824,673,044.69

Base 0.00 0.00 0.00 824,673,044.69

US DOLLAR  Total

0.00Local824,673,044.840

0.00Base

0.00

0.00

0.00

0.00

824,673,044.84

824,673,044.84

CASH EQUIVALENTS  Total

824,673,044.840
Base 0.00 0.00 0.00 824,673,044.84

EQUITY
AUSTRALIAN DOLLAR

COMMON STOCK NPV605991900 13 Oct 2011 18 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDAUSDRILL LTD

46,942.000 NHEH Local 3.064600 0.00 143.86 0.00 143,714.590.985562

Base 3.109495 0.00 145.97 0.00 145,819.94

17 Oct 2011 20 Oct 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA P

103,770.000 NHEH Local 3.019900 0.00 313.38 0.00 313,061.640.976515

Base 3.092528 0.00 320.92 0.00 320,590.71

605991900 Total

457.24 0.000.00150,712.000 Local 456,776.23

Base 0.00 466.89 0.00 466,410.65
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COMMON STOCK NPV606558005 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PAUST AND NZ BANKING GROUP

26,178.000 NHIL Local 19.392400 0.00 253.83 0.00 507,400.421.032471

Base 18.782513 0.00 245.85 0.00 491,442.78

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

26,178.000 NHHJ Local 19.750000 0.00 0.00 0.00 517,015.501.019056

Base 19.380682 0.00 0.00 0.00 507,347.49

606558005 Total

253.83 0.000.0052,356.000 Local 1,024,415.92

Base 0.00 245.85 0.00 998,790.27

COMMON STOCK NPV606660009 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PAMCOR LIMITED

6,195.000 NHIL Local 7.244400 0.00 22.44 0.00 44,856.621.032471

Base 7.016565 0.00 21.73 0.00 43,445.89

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

6,195.000 NHHJ Local 7.260000 0.00 0.00 0.00 44,975.701.019056

Base 7.124241 0.00 0.00 0.00 44,134.67

606660009 Total

22.44 0.000.0012,390.000 Local 89,832.32

Base 0.00 21.73 0.00 87,580.56

COMMON STOCK NPV607614005 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PWESTPAC BANKING CORP

32,154.000 NHIL Local 20.237100 0.00 325.35 0.00 650,378.361.032471

Base 19.600647 0.00 315.12 0.00 629,924.09

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

32,154.000 NHHJ Local 20.420000 0.00 0.00 0.00 656,584.681.019056

Base 20.038153 0.00 0.00 0.00 644,306.77
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607614005 Total

325.35 0.000.0064,308.000 Local 1,306,963.04

Base 0.00 315.12 0.00 1,274,230.86

COMMON STOCK NPV608625901 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PFORTESCUE METALS GROUP LTD

23,527.000 NHIL Local 4.879700 0.00 57.40 0.00 114,747.301.032471

Base 4.726234 0.00 55.59 0.00 111,138.52

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

23,527.000 NHHJ Local 4.900000 0.00 0.00 0.00 115,282.301.019056

Base 4.808372 0.00 0.00 0.00 113,126.56

608625901 Total

57.40 0.000.0047,054.000 Local 230,029.60

Base 0.00 55.59 0.00 224,265.08

COMMON STOCK NPV608728903 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PTELSTRA CORP LTD

44,879.000 NHIL Local 3.160100 0.00 70.91 0.00 141,751.221.032471

Base 3.060716 0.00 68.68 0.00 137,293.17

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

44,879.000 NHHJ Local 3.170000 0.00 0.00 0.00 142,266.431.019056

Base 3.110722 0.00 0.00 0.00 139,606.10

608728903 Total

70.91 0.000.0089,758.000 Local 284,017.65

Base 0.00 68.68 0.00 276,899.27

COMMON STOCK NPV608820007 13 Oct 2011 18 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDBEACH ENERGY LTD

423,238.000 NHEH Local 1.135800 0.00 480.71 0.00 480,233.010.985562

Base 1.152439 0.00 487.75 0.00 487,268.19
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COMMON STOCK NPV609128905 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PBENDIGO AND ADELAIDE BANK

3,257.000 NHIL Local 9.016500 0.00 14.68 0.00 29,352.061.032471

Base 8.732933 0.00 14.22 0.00 28,428.94

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

3,257.000 NHHJ Local 9.130000 0.00 0.00 0.00 29,736.411.019056

Base 8.959272 0.00 0.00 0.00 29,180.35

609128905 Total

14.68 0.000.006,514.000 Local 59,088.47

Base 0.00 14.22 0.00 57,609.29

REIT611796905 13 Oct 2011 18 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDARDENT LEISURE GROUP

219,424.000 NHEH Local 1.153900 0.00 253.19 0.00 252,940.160.985562

Base 1.170804 0.00 256.90 0.00 256,645.61

14 Oct 2011 19 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATED

120,019.000 NHEH Local 1.115700 0.00 133.91 0.00 133,771.290.971298

Base 1.148669 0.00 137.87 0.00 137,724.25

611796905 Total

387.10 0.000.00339,443.000 Local 386,711.45

Base 0.00 394.77 0.00 394,369.86

COMMON STOCK NPV612117903 13 Oct 2011 18 Oct 2011 AUD/AU8CREDIT AGRICOLE INDOSUEZ CHEUVREUXLYNAS CORP LTD

361,600.000 NHEG Local 1.281000 0.00 648.49 0.00 462,561.110.985562

Base 1.299766 0.00 657.99 0.00 469,337.40

COMMON STOCK NPV612922906 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PASX LTD

1,608.000 NHIL Local 29.253302 0.00 23.52 0.00 47,015.791.032471

Base 28.333292 0.00 22.78 0.00 45,537.15
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

1,608.000 NHHJ Local 29.560000 0.00 0.00 0.00 47,532.481.019056

Base 29.007239 0.00 0.00 0.00 46,643.64

612922906 Total

23.52 0.000.003,216.000 Local 94,548.27

Base 0.00 22.78 0.00 92,180.79

COMMON STOCK NPV614469005 23 Nov 2011 28 Nov 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PBHP BILLITON LTD

36,637.000 NHIL Local 35.158700 0.00 644.05 0.00 1,287,465.241.032471

Base 34.052966 0.00 623.79 0.00 1,246,974.72

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

36,637.000 NHHJ Local 35.899997 0.00 0.00 0.00 1,315,268.211.019056

Base 35.228681 0.00 0.00 0.00 1,290,673.20

614469005 Total

644.05 0.000.0073,274.000 Local 2,602,733.45

Base 0.00 623.79 0.00 2,537,647.92

COMMON STOCK NPV616150009 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PCALTEX AUSTRALIA LTD

7,559.000 NHIL Local 12.790300 0.00 48.34 0.00 96,633.541.032471

Base 12.388048 0.00 46.82 0.00 93,594.44

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

7,559.000 NHHJ Local 12.940000 0.00 0.00 0.00 97,813.461.019056

Base 12.698026 0.00 0.00 0.00 95,984.38

616150009 Total

48.34 0.000.0015,118.000 Local 194,447.00

Base 0.00 46.82 0.00 189,578.82
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REIT NPV616197901 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PMIRVAC GROUP

14,030.000 NHIL Local 1.235500 0.00 8.67 0.00 17,325.401.032471

Base 1.196644 0.00 8.40 0.00 16,780.52

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

14,030.000 NHHJ Local 1.230000 0.00 0.00 0.00 17,256.901.019056

Base 1.206999 0.00 0.00 0.00 16,934.20

616197901 Total

8.67 0.000.0028,060.000 Local 34,582.30

Base 0.00 8.40 0.00 33,714.72

COMMON STOCK NPV618041909 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PCOMPUTERSHARE LTD

2,009.000 NHIL Local 7.993201 0.00 8.03 0.00 16,050.311.032471

Base 7.741816 0.00 7.78 0.00 15,545.53

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

2,009.000 NHHJ Local 8.070000 0.00 0.00 0.00 16,212.631.019056

Base 7.919094 0.00 0.00 0.00 15,909.46

618041909 Total

8.03 0.000.004,018.000 Local 32,262.94

Base 0.00 7.78 0.00 31,454.99

COMMON STOCK NPV618549901 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PCSL LTD

5,003.000 NHIL Local 30.884500 0.00 77.26 0.00 154,437.891.032471

Base 29.913189 0.00 74.83 0.00 149,580.85

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

5,003.000 NHHJ Local 30.930000 0.00 0.00 0.00 154,742.791.019056

Base 30.351619 0.00 0.00 0.00 151,849.15
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618549901 Total

77.26 0.000.0010,006.000 Local 309,180.68

Base 0.00 74.83 0.00 301,430.00

MISC. NPV620088906 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PTRANSURBAN GROUP

9,413.000 NHIL Local 5.442100 0.00 25.61 0.00 51,200.881.032471

Base 5.270947 0.00 24.80 0.00 49,590.62

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

9,413.000 NHHJ Local 5.460000 0.00 0.00 0.00 51,394.981.019056

Base 5.357900 0.00 0.00 0.00 50,433.91

620088906 Total

25.61 0.000.0018,826.000 Local 102,595.86

Base 0.00 24.80 0.00 100,024.53

COMMON STOCK NPV621179902 23 Nov 2011 28 Nov 2011 AUD/AU8 0.03CITIGROUPGLOBAL MARKETS AUSTRALIA PCOCHLEAR LTD

215.000 NHIL Local 54.299907 0.00 5.84 0.00 11,668.641.032471

Base 52.592186 0.00 5.66 0.00 11,301.66

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

215.000 NHHJ Local 55.000000 0.00 0.00 0.00 11,825.001.019056

Base 53.971535 0.00 0.00 0.00 11,603.88

621179902 Total

5.84 0.000.00430.000 Local 23,493.64

Base 0.00 5.66 0.00 22,905.54

COMMON STOCK NPV621486901 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PORIGIN ENERGY LTD

18,489.000 NHIL Local 14.235900 0.00 131.60 0.00 263,075.961.032471

Base 13.788184 0.00 127.46 0.00 254,802.28
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

18,489.000 NHHJ Local 14.500000 0.00 0.00 0.00 268,090.501.019056

Base 14.228855 0.00 0.00 0.00 263,077.30

621486901 Total

131.60 0.000.0036,978.000 Local 531,166.46

Base 0.00 127.46 0.00 517,879.58

COMMON STOCK NPV621503002 23 Nov 2011 28 Nov 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PCOMMONWEALTH BANK OF AUSTRAL

16,711.000 NHIL Local 47.270400 0.00 394.97 0.00 789,540.681.032471

Base 45.783756 0.00 382.55 0.00 764,709.79

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

16,711.000 NHHJ Local 47.550000 0.00 0.00 0.00 794,608.051.019056

Base 46.660831 0.00 0.00 0.00 779,749.15

621503002 Total

394.97 0.000.0033,422.000 Local 1,584,148.73

Base 0.00 382.55 0.00 1,544,458.94

COMMON STOCK NPV622010007 23 Nov 2011 28 Nov 2011 AUD/AU8 0.03CITIGROUPGLOBAL MARKETS AUSTRALIA PRIO TINTO LTD

3,715.000 NHIL Local 63.789001 0.00 118.49 0.00 236,857.651.032471

Base 61.782850 0.00 114.76 0.00 229,408.53

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

3,715.000 NHHJ Local 65.900000 0.00 0.00 0.00 244,818.501.019056

Base 64.667693 0.00 0.00 0.00 240,240.48

622010007 Total

118.49 0.000.007,430.000 Local 481,676.15

Base 0.00 114.76 0.00 469,649.01
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COMMON STOCK NPV625398904 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PARISTOCRAT LEISURE LTD

6,880.000 NHIL Local 2.245201 0.00 7.72 0.00 15,439.261.032471

Base 2.174590 0.00 7.48 0.00 14,953.70

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

6,880.000 NHHJ Local 2.350000 0.00 0.00 0.00 16,168.001.019056

Base 2.306055 0.00 0.00 0.00 15,865.66

625398904 Total

7.72 0.000.0013,760.000 Local 31,607.26

Base 0.00 7.48 0.00 30,819.36

COMMON STOCK NPV627102908 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PINSURANCE AUSTRALIA GROUP

13,016.000 NHIL Local 2.892100 0.00 18.82 0.00 37,624.751.032471

Base 2.801144 0.00 18.23 0.00 36,441.46

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

13,016.000 NHHJ Local 2.980000 0.00 0.00 0.00 38,787.681.019056

Base 2.924275 0.00 0.00 0.00 38,062.36

627102908 Total

18.82 0.000.0026,032.000 Local 76,412.43

Base 0.00 18.23 0.00 74,503.82

COMMON STOCK NPV629749904 13 Oct 2011 18 Oct 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDIRESS MARKET TECHNOLOGY LTD

38,343.000 NHEH Local 6.877400 0.00 263.70 0.00 263,436.450.985562

Base 6.978151 0.00 267.56 0.00 267,295.66

COMMON STOCK NPV631771904 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PENERGY RESOURCES OF AUST

8,039.000 NHIL Local 1.524501 0.00 6.13 0.00 12,249.331.032471

Base 1.476556 0.00 5.94 0.00 11,864.09
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

8,039.000 NHHJ Local 1.600000 0.00 0.00 0.00 12,862.401.019056

Base 1.570081 0.00 0.00 0.00 12,621.88

631771904 Total

6.13 0.000.0016,078.000 Local 25,111.73

Base 0.00 5.94 0.00 24,485.97

COMMON STOCK NPV634926901 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PFOSTER S GROUP LTD

16,750.000 NHIL Local 5.344800 0.00 44.76 0.00 89,480.641.032471

Base 5.176707 0.00 43.35 0.00 86,666.49

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

16,750.000 NHHJ Local 5.350000 0.00 0.00 0.00 89,612.501.019056

Base 5.249957 0.00 0.00 0.00 87,936.78

02 Dec 2011 AUD/AU8MERGER

54,680.000 NHHJ Local 5.400000 0.00 0.00 0.00 295,272.000.978569

Base 5.518262 0.00 0.00 0.00 301,738.56

02 Dec 2011 CANCEL AUD/AU8MERGER

-54,680.000 NHHJ Local 5.400000 0.00 0.00 0.00 -295,272.000.978569

Base 5.518262 0.00 0.00 0.00 -301,738.56

19 Dec 2011 19 Dec 2011 AUD/AU8MERGER

54,680.000 NHHJ Local 5.400000 0.00 0.00 0.00 295,272.001.008725

Base 5.353293 0.00 0.00 0.00 292,718.04

634926901 Total

44.76 0.000.0088,180.000 Local 474,365.14

Base 0.00 43.35 0.00 467,321.31
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REIT NPV636586000 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PGPT GROUP

9,684.000 NHIL Local 3.083600 0.00 14.93 0.00 29,846.651.032471

Base 2.986621 0.00 14.46 0.00 28,907.98

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

9,684.000 NHHJ Local 3.100000 0.00 0.00 0.00 30,020.401.019056

Base 3.042031 0.00 0.00 0.00 29,459.03

636586000 Total

14.93 0.000.0019,368.000 Local 59,867.05

Base 0.00 14.46 0.00 58,367.01

COMMON STOCK NPV639782903 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA POZ MINERALS LTD

7,250.000 NHIL Local 10.362901 0.00 37.57 0.00 75,093.461.032471

Base 10.036990 0.00 36.39 0.00 72,731.79

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

7,250.000 NHHJ Local 10.720000 0.00 0.00 0.00 77,720.001.019056

Base 10.519539 0.00 0.00 0.00 76,266.66

639782903 Total

37.57 0.000.0014,500.000 Local 152,813.46

Base 0.00 36.39 0.00 148,998.45

COMMON STOCK NPV645800004 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PORICA LTD

3,157.000 NHIL Local 24.230500 0.00 38.25 0.00 76,457.441.032471

Base 23.468456 0.00 37.05 0.00 74,052.87

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

3,157.000 NHHJ Local 24.850000 0.00 0.00 0.00 78,451.451.019056

Base 24.385312 0.00 0.00 0.00 76,984.43
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645800004 Total

38.25 0.000.006,314.000 Local 154,908.89

Base 0.00 37.05 0.00 151,037.30

COMMON STOCK NPV651122004 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PLEIGHTON HOLDINGS LTD

1,534.000 NHIL Local 20.178300 0.00 15.48 0.00 30,938.031.032471

Base 19.543697 0.00 14.99 0.00 29,965.04

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

1,534.000 NHHJ Local 20.450000 0.00 0.00 0.00 31,370.301.019056

Base 20.067595 0.00 0.00 0.00 30,783.69

651122004 Total

15.48 0.000.003,068.000 Local 62,308.33

Base 0.00 14.99 0.00 60,748.73

MISC. NPV654362904 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PMAP GROUP

4,344.000 NHIL Local 3.421100 0.00 7.43 0.00 14,853.831.032471

Base 3.313507 0.00 7.20 0.00 14,386.68

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

4,344.000 NHHJ Local 3.450000 0.00 0.00 0.00 14,986.801.019056

Base 3.385486 0.00 0.00 0.00 14,706.55

05 Dec 2011 AUD/AU8MERGER

14,182.000 NHHJ Local 4.049388 0.00 0.00 0.00 57,428.431.081787

Base 3.743238 0.00 0.00 0.00 53,086.61

05 Dec 2011 CANCEL AUD/AU8MERGER

-14,182.000 NHHJ Local 4.049388 0.00 0.00 0.00 -57,428.431.081787

Base 3.743238 0.00 0.00 0.00 -53,086.61
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05 Dec 2011 19 Dec 2011 AUD/AU8MERGER

14,182.000 NHHJ Local 4.049388 0.00 0.00 0.00 57,428.431.081787

Base 3.743238 0.00 0.00 0.00 53,086.61

21 Dec 2011 21 Dec 2011 AUD/AU8CUSIP CHANGE NON CASH

14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 46,082.831.081788

Base 3.003721 0.00 0.00 0.00 42,598.78

654362904 Total

7.43 0.000.0037,052.000 Local 133,351.89

Base 0.00 7.20 0.00 124,778.62

COMMON STOCK NPV656247905 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PWORLEYPARSONS LTD

2,905.000 NHIL Local 26.552100 0.00 38.57 0.00 77,095.281.032471

Base 25.717042 0.00 37.36 0.00 74,670.65

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

2,905.000 NHHJ Local 26.900000 0.00 0.00 0.00 78,144.501.019056

Base 26.396978 0.00 0.00 0.00 76,683.22

656247905 Total

38.57 0.000.005,810.000 Local 155,239.78

Base 0.00 37.36 0.00 151,353.87

REIT NPV656570900 13 Oct 2011 18 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATEDABACUS PROPERTY GROUP

66,505.000 NHEH Local 1.906800 0.00 126.81 0.00 126,684.920.985562

Base 1.934734 0.00 128.67 0.00 128,540.79

14 Oct 2011 19 Oct 2011 AUD/AU8MORGAN STANLEY CO INCORPORATED

67,013.000 NHEH Local 1.901300 0.00 127.41 0.00 127,284.410.971298

Base 1.957484 0.00 131.17 0.00 131,045.68
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17 Oct 2011 20 Oct 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA P

15,792.000 NHEH Local 1.939100 0.00 30.62 0.00 30,591.650.976515

Base 1.985735 0.00 31.36 0.00 31,327.37

656570900 Total

284.84 0.000.00149,310.000 Local 284,560.98

Base 0.00 291.20 0.00 290,913.84

COMMON STOCK NPV658508007 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PSUNCORP GROUP LTD

9,283.000 NHIL Local 8.398200 0.00 38.98 0.00 77,921.511.032471

Base 8.134078 0.00 37.75 0.00 75,470.89

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

9,283.000 NHHJ Local 8.400000 0.00 0.00 0.00 77,977.201.019056

Base 8.242923 0.00 0.00 0.00 76,519.05

658508007 Total

38.98 0.000.0018,566.000 Local 155,898.71

Base 0.00 37.75 0.00 151,989.94

COMMON STOCK NPV662460005 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PNATIONAL AUSTRALIA BANK LTD

22,287.000 NHIL Local 23.007300 0.00 256.38 0.00 512,507.321.032471

Base 22.283725 0.00 248.32 0.00 496,389.07

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

22,287.000 NHHJ Local 23.200000 0.00 0.00 0.00 517,058.401.019056

Base 22.766168 0.00 0.00 0.00 507,389.58

662460005 Total

256.38 0.000.0044,574.000 Local 1,029,565.72

Base 0.00 248.32 0.00 1,003,778.65
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COMMON STOCK NPV663710002 23 Nov 2011 28 Nov 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PNEWCREST MINING LTD

6,832.000 NHIL Local 34.773400 0.00 118.79 0.00 237,453.081.032471

Base 33.679784 0.00 115.05 0.00 229,985.23

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

6,832.000 NHHJ Local 35.250000 0.00 0.00 0.00 240,828.001.019056

Base 34.590837 0.00 0.00 0.00 236,324.60

663710002 Total

118.79 0.000.0013,664.000 Local 478,281.08

Base 0.00 115.05 0.00 466,309.83

COMMON STOCK NPV665760005 13 Oct 2011 18 Oct 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDOIL SEARCH LTD

59,844.000 NHEH Local 5.964500 0.00 356.94 0.00 356,582.600.985562

Base 6.051877 0.00 362.17 0.00 361,806.36

COMMON STOCK NPV666846902 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PPALADIN ENERGY LTD

16,466.000 NHIL Local 1.465500 0.00 12.07 0.00 24,118.851.032471

Base 1.419410 0.00 11.69 0.00 23,360.32

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

16,466.000 NHHJ Local 1.490000 0.00 0.00 0.00 24,534.341.019056

Base 1.462138 0.00 0.00 0.00 24,075.56

666846902 Total

12.07 0.000.0032,932.000 Local 48,653.19

Base 0.00 11.69 0.00 47,435.88

COMMON STOCK NPV667304901 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PINCITEC PIVOT LTD

17,545.000 NHIL Local 3.156800 0.00 27.69 0.00 55,358.371.032471

Base 3.057519 0.00 26.82 0.00 53,617.36
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

17,545.000 NHHJ Local 3.150000 0.00 0.00 0.00 55,266.751.019056

Base 3.091096 0.00 0.00 0.00 54,233.28

667304901 Total

27.69 0.000.0035,090.000 Local 110,625.12

Base 0.00 26.82 0.00 107,850.64

COMMON STOCK NPV669374902 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PTOLL HOLDINGS LTD

5,294.000 NHIL Local 4.667700 0.00 12.36 0.00 24,698.441.032471

Base 4.520902 0.00 11.97 0.00 23,921.68

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

5,294.000 NHHJ Local 4.830000 0.00 0.00 0.00 25,570.021.019056

Base 4.739681 0.00 0.00 0.00 25,091.87

669374902 Total

12.36 0.000.0010,588.000 Local 50,268.46

Base 0.00 11.97 0.00 49,013.55

COMMON STOCK NPV670995901 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PAMP LTD

18,256.000 NHIL Local 4.214400 0.00 38.47 0.00 76,899.621.032471

Base 4.081858 0.00 37.26 0.00 74,481.14

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

18,256.000 NHHJ Local 4.250000 0.00 0.00 0.00 77,588.001.019056

Base 4.170526 0.00 0.00 0.00 76,137.13

670995901 Total

38.47 0.000.0036,512.000 Local 154,487.62

Base 0.00 37.26 0.00 150,618.27
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COMMON STOCK NPV671574002 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PQBE INSURANCE GROUP LTD

9,757.000 NHIL Local 14.288000 0.00 69.70 0.00 139,338.321.032471

Base 13.838645 0.00 67.51 0.00 134,956.16

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

9,757.000 NHHJ Local 14.010000 0.00 0.00 0.00 136,695.571.019056

Base 13.748018 0.00 0.00 0.00 134,139.41

671574002 Total

69.70 0.000.0019,514.000 Local 276,033.89

Base 0.00 67.51 0.00 269,095.57

COMMON STOCK NPV677670002 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PSANTOS LTD

14,403.000 NHIL Local 12.653500 0.00 91.12 0.00 182,157.241.032471

Base 12.255550 0.00 88.25 0.00 176,428.43

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

14,403.000 NHHJ Local 12.760000 0.00 0.00 0.00 183,782.281.019056

Base 12.521392 0.00 0.00 0.00 180,345.61

677670002 Total

91.12 0.000.0028,806.000 Local 365,939.52

Base 0.00 88.25 0.00 356,774.04

COMMON STOCK NPV678385907 13 Oct 2011 18 Oct 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATEDSEVEN GROUP HOLDINGS LTD

43,072.000 NHEH Local 8.242500 0.00 355.02 0.00 354,665.940.985562

Base 8.363249 0.00 360.22 0.00 359,861.62

14 Oct 2011 19 Oct 2011 AUD/AU8 0.01MORGAN STANLEY CO INCORPORATED

20,650.000 NHEH Local 8.211100 0.00 169.56 0.00 169,389.660.971298

Base 8.453739 0.00 174.57 0.00 174,395.15
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678385907 Total

524.58 0.000.0063,722.000 Local 524,055.60

Base 0.00 534.79 0.00 534,256.77

COMMON STOCK NPV682112909 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PSONIC HEALTHCARE LTD

1,463.000 NHIL Local 11.415701 0.00 8.35 0.00 16,692.821.032471

Base 11.056680 0.00 8.09 0.00 16,167.83

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

1,463.000 NHHJ Local 11.490000 0.00 0.00 0.00 16,809.871.019056

Base 11.275140 0.00 0.00 0.00 16,495.53

682112909 Total

8.35 0.000.002,926.000 Local 33,502.69

Base 0.00 8.09 0.00 32,663.36

REIT NPV685085003 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PSTOCKLAND

19,261.000 NHIL Local 3.139900 0.00 30.24 0.00 60,447.371.032471

Base 3.041151 0.00 29.29 0.00 58,546.31

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

19,261.000 NHHJ Local 3.130000 0.00 0.00 0.00 60,286.931.019056

Base 3.071470 0.00 0.00 0.00 59,159.58

685085003 Total

30.24 0.000.0038,522.000 Local 120,734.30

Base 0.00 29.29 0.00 117,705.89

COMMON STOCK NPV687326900 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PTABCORP HOLDINGS LTD

11,466.000 NHIL Local 2.772500 0.00 15.89 0.00 31,773.601.032471

Base 2.685305 0.00 15.39 0.00 30,774.33
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

11,466.000 NHHJ Local 2.830000 0.00 0.00 0.00 32,448.781.019056

Base 2.777080 0.00 0.00 0.00 31,842.00

687326900 Total

15.89 0.000.0022,932.000 Local 64,222.38

Base 0.00 15.39 0.00 62,616.33

COMMON STOCK NPV694883000 23 Nov 2011 28 Nov 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PWESFARMERS LTD

9,440.000 NHIL Local 31.602700 0.00 149.16 0.00 298,180.331.032471

Base 30.608802 0.00 144.47 0.00 288,802.62

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

9,440.000 NHHJ Local 32.120000 0.00 0.00 0.00 303,212.801.019056

Base 31.519367 0.00 0.00 0.00 297,542.82

694883000 Total

149.16 0.000.0018,880.000 Local 601,393.13

Base 0.00 144.47 0.00 586,345.44

COMMON STOCK NPV695498006 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PALUMINA LTD

16,088.000 NHIL Local 1.391000 0.00 11.19 0.00 22,367.221.032471

Base 1.347253 0.00 10.84 0.00 21,663.78

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

16,088.000 NHHJ Local 1.395000 0.00 0.00 0.00 22,442.761.019056

Base 1.368914 0.00 0.00 0.00 22,023.09

695498006 Total

11.19 0.000.0032,176.000 Local 44,809.98

Base 0.00 10.84 0.00 43,686.87
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COMMON STOCK NPV695757005 13 Oct 2011 18 Oct 2011 AUD/AU8 0.02MORGAN STANLEY CO INCORPORATEDILUKA RESOURCES LTD

27,836.000 NHEH Local 16.458200 0.00 458.13 0.00 457,672.330.985562

Base 16.699305 0.00 464.84 0.00 464,377.01

COMMON STOCK NPV697972008 23 Nov 2011 28 Nov 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PWOODSIDE PETROLEUM LTD

8,074.000 NHIL Local 35.464000 0.00 143.17 0.00 286,193.171.032471

Base 34.348665 0.00 138.67 0.00 277,192.45

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

8,074.000 NHHJ Local 35.330000 0.00 0.00 0.00 285,254.421.019056

Base 34.669341 0.00 0.00 0.00 279,920.26

697972008 Total

143.17 0.000.0016,148.000 Local 571,447.59

Base 0.00 138.67 0.00 557,112.71

COMMON STOCK NPV698123908 31 Oct 2011 AUD/AU8 0.01MACQUARIEEQUITIES LIMITED (SYDNEY)WOOLWORTHS LTD

41,200.000 NHHP Local 23.979700 0.00 395.19 0.00 987,568.450.942551

Base 25.441276 0.00 419.28 0.00 1,047,761.29

31 Oct 2011 CANCEL AUD/AU8 0.01MACQUARIEEQUITIES LIMITED (SYDNEY)

-41,200.000 NHHP Local 23.979700 0.00 -395.19 0.00 -987,568.450.942551

Base 25.441276 0.00 -419.28 0.00 -1,047,761.29

31 Oct 2011 03 Nov 2011 AUD/AU8 0.01MACQUARIEEQUITIES LIMITED (SYDNEY)

41,200.000 NHHP Local 23.979700 0.00 395.19 0.00 987,568.450.942551

Base 25.441276 0.00 419.28 0.00 1,047,761.29

23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA P

11,017.000 NHIL Local 24.461900 0.00 134.75 0.00 269,362.001.032471

Base 23.692578 0.00 130.51 0.00 260,890.62
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

11,017.000 NHHJ Local 24.650000 0.00 0.00 0.00 271,569.051.019056

Base 24.189053 0.00 0.00 0.00 266,490.80

698123908 Total

529.94 0.000.0063,234.000 Local 1,528,499.50

Base 0.00 549.79 0.00 1,575,142.71

COMMON STOCK910ZRH907 01 Dec 2011 AUD/AU8NEW TO ORD NON CASHBLUESCOPE STEEL

53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 21,529.201.032471

Base 0.387420 0.00 0.00 0.00 20,852.11

01 Dec 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 -21,529.201.032471

Base 0.387420 0.00 0.00 0.00 -20,852.11

01 Dec 2011 AUD/AU8NEW TO ORD NON CASH

53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 21,529.201.032471

Base 0.387420 0.00 0.00 0.00 20,852.11

01 Dec 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-53,823.000 NHHJ Local 0.400000 0.00 0.00 0.00 -21,529.201.032471

Base 0.387420 0.00 0.00 0.00 -20,852.11

910ZRH907 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

RTS EXP 21OCT11973DRG902 21 Oct 2011 AUD/AU8LAPSED RIGHTSGOODMAN RTS

2,255.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.981017

Base 0.000000 0.00 0.00 0.00 0.00
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21 Oct 2011 CANCEL AUD/AU8LAPSED RIGHTS

-2,255.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.981017

Base 0.000000 0.00 0.00 0.00 0.00

21 Oct 2011 AUD/AU8LAPSED RIGHTS

517,000.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.981017

Base 0.000000 0.00 0.00 0.00 0.00

21 Oct 2011 CANCEL AUD/AU8LAPSED RIGHTS

-517,000.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.981017

Base 0.000000 0.00 0.00 0.00 0.00

21 Oct 2011 AUD/AU8LAPSED RIGHTS

2,255.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.981017

Base 0.000000 0.00 0.00 0.00 0.00

21 Oct 2011 CANCEL AUD/AU8LAPSED RIGHTS

-2,255.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.981017

Base 0.000000 0.00 0.00 0.00 0.00

21 Oct 2011 24 Oct 2011 AUD/AU8LAPSED RIGHTS

517,000.000 NHHV Local 0.000000 0.00 0.00 0.00 0.000.981017

Base 0.000000 0.00 0.00 0.00 0.00

21 Oct 2011 21 Oct 2011 AUD/AU8LAPSED RIGHTS

2,255.000 NHHJ Local 0.000266 0.00 0.00 0.00 0.600.968007

Base 0.000275 0.00 0.00 0.00 0.62

973DRG902 Total

0.00 0.000.00519,255.000 Local 0.60

Base 0.00 0.00 0.00 0.62
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EXP09NOV11973VAW905 09 Nov 2011 16 Dec 2011 AUD/AU825 LAPSED RIGHTSENERGY RESOURCES RTS

21,651.000 NHHJ Local 3.106996 0.00 0.00 0.00 67,269.581.081396

Base 2.873133 0.00 0.00 0.00 62,206.22

COMMON STOCK99ZRTE905 07 Oct 2011 10 Oct 2011 AUD/AU8NEW TO ORD NON CASHGOODMAN FIELDER LTD

2,243.000 NHHJ Local 0.450000 0.00 0.00 0.00 1,009.351.026273

Base 0.438480 0.00 0.00 0.00 983.51

07 Oct 2011 07 Oct 2011 AUD/AU8NEW TO ORD NON CASH

517,000.000 NHHV Local 0.450000 0.00 0.00 0.00 232,650.001.026273

Base 0.438480 0.00 0.00 0.00 226,694.07

99ZRTE905 Total

0.00 0.000.00519,243.000 Local 233,659.35

Base 0.00 0.00 0.00 227,677.58

REITACI00C7S0 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PWESTFIELD RETAIL TRUST

20,649.000 NHIL Local 2.439300 0.00 25.18 0.00 50,343.931.032471

Base 2.362585 0.00 24.39 0.00 48,760.62

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

20,649.000 NHHJ Local 2.460000 0.00 0.00 0.00 50,796.541.019056

Base 2.413999 0.00 0.00 0.00 49,846.66

ACI00C7S0 Total

25.18 0.000.0041,298.000 Local 101,140.47

Base 0.00 24.39 0.00 98,607.28

MISC. NPVACI015HO2 16 Dec 2011 AUD/AU8NEW TO ORD NON CASHMAP GROUP DFD SYD AIRPORT

14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 46,082.831.081788

Base 3.003721 0.00 0.00 0.00 42,598.78
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16 Dec 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 -46,082.831.081788

Base 3.003721 0.00 0.00 0.00 -42,598.78

16 Dec 2011 19 Dec 2011 AUD/AU8NEW TO ORD NON CASH

14,182.000 NHHJ Local 3.249388 0.00 0.00 0.00 46,082.831.081788

Base 3.003721 0.00 0.00 0.00 42,598.78

ACI015HO2 Total

0.00 0.000.0014,182.000 Local 46,082.83

Base 0.00 0.00 0.00 42,598.78

REIT NPVB01BTX901 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PWESTFIELD GROUP

18,475.000 NHIL Local 7.895200 0.00 72.93 0.00 145,790.891.032471

Base 7.646898 0.00 70.64 0.00 141,205.80

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

18,475.000 NHHJ Local 7.990000 0.00 0.00 0.00 147,615.251.019056

Base 7.840590 0.00 0.00 0.00 144,854.90

B01BTX901 Total

72.93 0.000.0036,950.000 Local 293,406.14

Base 0.00 70.64 0.00 286,060.70

REIT NPVB03FYZ909 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PGOODMAN GROUP

69,458.000 NHIL Local 0.585700 0.00 20.34 0.00 40,661.211.032471

Base 0.567280 0.00 19.70 0.00 39,382.42

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

69,458.000 NHHJ Local 0.595000 0.00 0.00 0.00 41,327.511.019056

Base 0.583874 0.00 0.00 0.00 40,554.70
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B03FYZ909 Total

20.34 0.000.00138,916.000 Local 81,988.72

Base 0.00 19.70 0.00 79,937.12

COMMON STOCK NPVB0CRCP909 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PTATTS GROUP LTD

20,511.000 NHIL Local 2.287100 0.00 23.46 0.00 46,887.251.032471

Base 2.215171 0.00 22.72 0.00 45,412.66

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

20,511.000 NHHJ Local 2.320000 0.00 0.00 0.00 47,585.521.019056

Base 2.276617 0.00 0.00 0.00 46,695.69

B0CRCP909 Total

23.46 0.000.0041,022.000 Local 94,472.77

Base 0.00 22.72 0.00 92,108.35

COMMON STOCK NPVB0LCW7900 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PSIMS METAL MANAGEMENT LTD

1,274.000 NHIL Local 12.419200 0.00 7.91 0.00 15,814.151.032471

Base 12.028619 0.00 7.66 0.00 15,316.80

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

1,274.000 NHHJ Local 12.620000 0.00 0.00 0.00 16,077.881.019056

Base 12.384011 0.00 0.00 0.00 15,777.23

B0LCW7900 Total

7.91 0.000.002,548.000 Local 31,892.03

Base 0.00 7.66 0.00 31,094.03

COMMON STOCK NPVB1FJ0C904 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PBRAMBLES LTD

12,305.000 NHIL Local 6.865400 0.00 42.24 0.00 84,436.511.032471

Base 6.649485 0.00 40.91 0.00 81,781.00
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

12,305.000 NHHJ Local 6.860000 0.00 0.00 0.00 84,412.301.019056

Base 6.731720 0.00 0.00 0.00 82,833.82

B1FJ0C904 Total

42.24 0.000.0024,610.000 Local 168,848.81

Base 0.00 40.91 0.00 164,614.82

COMMON STOCK NPVB1YC5L903 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PASCIANO LTD

9,075.000 NHIL Local 1.486601 0.00 6.75 0.00 13,484.151.032471

Base 1.439848 0.00 6.54 0.00 13,060.08

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

9,075.000 NHHJ Local 1.520000 0.00 0.00 0.00 13,794.001.019056

Base 1.491577 0.00 0.00 0.00 13,536.06

01 Dec 2011 08 Dec 2011 AUD/AU8REVERSE SPLIT NON CASH

29,626.000 NHHJ Local 1.841029 0.00 0.00 0.00 54,542.341.072906

Base 1.715928 0.00 0.00 0.00 50,836.10

B1YC5L903 Total

6.75 0.000.0047,776.000 Local 81,820.49

Base 0.00 6.54 0.00 77,432.24

COMMON STOCK NPVB28YTC906 23 Nov 2011 28 Nov 2011 AUD/AU8 0.01CITIGROUPGLOBAL MARKETS AUSTRALIA PMACQUARIE GROUP LTD

2,641.000 NHIL Local 22.676100 0.00 29.94 0.00 59,857.641.032471

Base 21.962941 0.00 29.00 0.00 57,975.13

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

2,641.000 NHHJ Local 23.380000 0.00 0.00 0.00 61,746.581.019056

Base 22.942802 0.00 0.00 0.00 60,591.94
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B28YTC906 Total

29.94 0.000.005,282.000 Local 121,604.22

Base 0.00 29.00 0.00 118,567.07

COMMON STOCK NPVB29150909 23 Nov 2011 28 Nov 2011 AUD/AU8 0.02CITIGROUPGLOBAL MARKETS AUSTRALIA PWESFARMERS LTD PPS

1,075.000 NHIL Local 31.827405 0.00 17.11 0.00 34,197.351.032471

Base 30.826440 0.00 16.57 0.00 33,121.85

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

1,075.000 NHHJ Local 32.300000 0.00 0.00 0.00 34,722.501.019056

Base 31.696000 0.00 0.00 0.00 34,073.20

B29150909 Total

17.11 0.000.002,150.000 Local 68,919.85

Base 0.00 16.57 0.00 67,195.05

COMMON STOCK NPVB29LCJ906 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PCROWN LTD

3,251.000 NHIL Local 8.146401 0.00 13.24 0.00 26,470.711.032471

Base 7.890198 0.00 12.82 0.00 25,638.21

22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

3,251.000 NHHJ Local 8.140000 0.00 0.00 0.00 26,463.141.019056

Base 7.987785 0.00 0.00 0.00 25,968.29

B29LCJ906 Total

13.24 0.000.006,502.000 Local 52,933.85

Base 0.00 12.82 0.00 51,606.50

COMMON STOCKB3SVQF904 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PECHO ENTERTAINMENT GROUP LTD

10,699.000 NHIL Local 3.674400 0.00 19.66 0.00 39,292.751.032471

Base 3.558841 0.00 19.04 0.00 38,057.00
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

10,699.000 NHHJ Local 3.750000 0.00 0.00 0.00 40,121.251.019056

Base 3.679877 0.00 0.00 0.00 39,371.00

B3SVQF904 Total

19.66 0.000.0021,398.000 Local 79,414.00

Base 0.00 19.04 0.00 77,428.00

COMMON STOCKB4KZ2F907 24 Oct 2011 24 Oct 2011 AUD/AU8NEW TO ORD NON CASHENERGY RESOURCES OF AUSTRALIA

21,651.000 NHHJ Local 1.530000 0.00 0.00 0.00 33,126.030.976515

Base 1.566796 0.00 0.00 0.00 33,922.70

COMMON STOCK NPVB4WZBF904 13 Dec 2011 AUD/AU8NEW TO ORD NON CASHASCIANO LTD

9,875.000 NHHJ Local 5.523274 0.00 0.00 0.00 54,542.341.072906

Base 5.147959 0.00 0.00 0.00 50,836.10

13 Dec 2011 CANCEL AUD/AU8NEW TO ORD NON CASH

-9,875.000 NHHJ Local 5.523274 0.00 0.00 0.00 -54,542.341.072906

Base 5.147959 0.00 0.00 0.00 -50,836.10

14 Dec 2011 14 Dec 2011 AUD/AU8NEW TO ORD NON CASH

9,875.000 NHHJ Local 5.523274 0.00 0.00 0.00 54,542.341.072906

Base 5.147959 0.00 0.00 0.00 50,836.10

B4WZBF904 Total

0.00 0.000.009,875.000 Local 54,542.34

Base 0.00 0.00 0.00 50,836.10

COMMON STOCKB61JC6908 23 Nov 2011 28 Nov 2011 AUD/AU8CITIGROUPGLOBAL MARKETS AUSTRALIA PTREASURY WINE ESTATES LTD

4,617.000 NHIL Local 3.666700 0.00 8.46 0.00 16,920.691.032471

Base 3.551383 0.00 8.19 0.00 16,388.54
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22 Nov 2011 22 Nov 2011 AUD/AU8ASSET TRANSFER AT MARKET NON CASH

4,617.000 NHHJ Local 3.720000 0.00 0.00 0.00 17,175.241.019056

Base 3.650438 0.00 0.00 0.00 16,854.07

B61JC6908 Total

8.46 0.000.009,234.000 Local 34,095.93

Base 0.00 8.19 0.00 33,242.61

AUSTRALIAN DOLLAR  Total

0.00Local4,265,975.000

0.00Base

0.00

0.00

8,163.10

8,130.57

21,263,339.09

20,962,025.80

BRAZILIAN REAL

COMMON STOCK NPV203699905 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHBRF   BRASIL FOODS SA

11,500.000 NHHJ Local 33.700000 0.00 0.00 0.00 387,550.001.813900

Base 18.578753 0.00 0.00 0.00 213,655.66

COMMON STOCK NPV218985901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCYRELA BRAZIL REALTY SA EMP

13,800.000 NHHJ Local 13.610000 0.00 0.00 0.00 187,818.001.813900

Base 7.503170 0.00 0.00 0.00 103,543.75

COMMON STOCK NPV219369907 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHUSINAS SIDERURGICAS DE MINAS

11,300.000 NHHJ Local 22.360000 0.00 0.00 0.00 252,668.001.813900

Base 12.327030 0.00 0.00 0.00 139,295.44

COMMON STOCK NPV219628005 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHVALE SA

13,100.000 NHHJ Local 43.940000 0.00 0.00 0.00 575,614.001.813900

Base 24.224047 0.00 0.00 0.00 317,335.02
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PREFERENCE225712900 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHVALE SA PREF A

25,100.000 NHHJ Local 41.150000 0.00 0.00 0.00 1,032,865.001.813900

Base 22.685926 0.00 0.00 0.00 569,416.73

COMMON STOCK NPV229256904 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHTIM PARTICIPACOES SA

4,142.000 NHHJ Local 8.290000 0.00 0.00 0.00 34,337.181.813900

Base 4.570263 0.00 0.00 0.00 18,930.03

PREFERENCE230844003 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCENTRAIS ELETRICAS BRAS PR B

1,400.000 NHHJ Local 23.720000 0.00 0.00 0.00 33,208.001.813900

Base 13.076793 0.00 0.00 0.00 18,307.51

COMMON STOCK NPV231112905 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCENTRAIS ELETRICAS BRASILIER

2,900.000 NHHJ Local 16.600000 0.00 0.00 0.00 48,140.001.813900

Base 9.151552 0.00 0.00 0.00 26,539.50

PREFERENCE232449900 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHTAM SA PREF

600.000 NHHJ Local 33.900000 0.00 0.00 0.00 20,340.001.813900

Base 18.689017 0.00 0.00 0.00 11,213.41

PREFERENCE236197901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCIA DE BEBIDAS DAS AME PREF

11,400.000 NHHJ Local 57.390000 0.00 0.00 0.00 654,246.001.813900

Base 31.639010 0.00 0.00 0.00 360,684.71

PREFERENCE238600902 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHUSINAS SIDER MINAS GER PF A

14,200.000 NHHJ Local 11.870000 0.00 0.00 0.00 168,554.001.813900

Base 6.543911 0.00 0.00 0.00 92,923.53

PREFERENCE245877006 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHITAUSA INVESTIMENTOS ITAU PR

30,700.000 NHHJ Local 10.020000 0.00 0.00 0.00 307,614.001.813900

Base 5.524009 0.00 0.00 0.00 169,587.08
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PREFERENCE251671905 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHLOJAS AMERICANAS SA PREF

6,700.000 NHHJ Local 14.290000 0.00 0.00 0.00 95,743.001.813900

Base 7.878052 0.00 0.00 0.00 52,782.95

PREFERENCE264551904 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHGERDAU SA PREF

7,400.000 NHHJ Local 13.900000 0.00 0.00 0.00 102,860.001.813900

Base 7.663046 0.00 0.00 0.00 56,706.54

PREFERENCE264886904 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHMETALURGICA GERDAU SA PREF

900.000 NHHJ Local 17.780000 0.00 0.00 0.00 16,002.001.813899

Base 9.802089 0.00 0.00 0.00 8,821.88

PREFERENCE268453008 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHPETROBRAS   PETROLEO BRAS PR

70,200.000 NHHJ Local 21.800000 0.00 0.00 0.00 1,530,360.001.813900

Base 12.018303 0.00 0.00 0.00 843,684.88

PREFERENCE281334904 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHINDS KLABIN PAPEL E CELU PRF

5,700.000 NHHJ Local 6.950000 0.00 0.00 0.00 39,615.001.813900

Base 3.831523 0.00 0.00 0.00 21,839.68

COMMON STOCK NPV283214005 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHSOUZA CRUZ SA

10,700.000 NHHJ Local 22.500000 0.00 0.00 0.00 240,750.001.813900

Base 12.404212 0.00 0.00 0.00 132,725.07

COMMON STOCK NPV284097904 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCCR SA

2,000.000 NHHJ Local 46.000000 0.00 0.00 0.00 92,000.001.813900

Base 25.359720 0.00 0.00 0.00 50,719.44

EXP 28OCT11975EDT905 13 Oct 2011 19 Oct 2011 BRL/BR32 RIGHTS SOLDLOJAS AMERICANOS RTS

5.000 NHHJ Local 378.780000 0.00 0.00 0.00 1,893.901.746050

Base 216.935368 0.00 0.00 0.00 1,084.68
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PREFERENCEB00FM5901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHBANCO BRADESCO SA PREF

22,800.000 NHHJ Local 28.900000 0.00 0.00 0.00 658,920.001.813900

Base 15.932521 0.00 0.00 0.00 363,261.48

COMMON STOCK NPVB01471901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHALL AMERICA LATINA LOGISTICA

4,700.000 NHHJ Local 8.200000 0.00 0.00 0.00 38,540.001.813900

Base 4.520647 0.00 0.00 0.00 21,247.04

COMMON STOCK NPVB014K5907 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHNATURA COSMETICOS SA

4,400.000 NHHJ Local 35.000000 0.00 0.00 0.00 154,000.001.813900

Base 19.295441 0.00 0.00 0.00 84,899.94

COMMON STOCK NPVB019KX905 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCIA SIDERURGICA NACIONAL SA

6,300.000 NHHJ Local 15.080000 0.00 0.00 0.00 95,004.001.813900

Base 8.313578 0.00 0.00 0.00 52,375.54

PREFERENCEB01NTS906 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHGOL LINHAS AEREAS   PREF

200.000 NHHJ Local 13.010000 0.00 0.00 0.00 2,602.001.813898

Base 7.172400 0.00 0.00 0.00 1,434.48

PREFERENCEB01SCS903 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHBRADESPAR SA  PREF

4,300.000 NHHJ Local 34.550000 0.00 0.00 0.00 148,565.001.813900

Base 19.047356 0.00 0.00 0.00 81,903.63

COMMON STOCK NPVB02PDQ901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHTELE NORTE LESTE PART

600.000 NHHJ Local 19.690000 0.00 0.00 0.00 11,814.001.813900

Base 10.855067 0.00 0.00 0.00 6,513.04

PREFERENCEB02PDW908 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHTELE NORTE LESTE PART PREF

2,000.000 NHHJ Local 16.920000 0.00 0.00 0.00 33,840.001.813900

Base 9.327965 0.00 0.00 0.00 18,655.93
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COMMON STOCK NPVB031NN909 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCPFL ENERGIA SA

2,500.000 NHHJ Local 22.270000 0.00 0.00 0.00 55,675.001.813900

Base 12.277412 0.00 0.00 0.00 30,693.53

PREFERENCEB037HR904 01 Nov 2011 07 Nov 2011 BRL/BR3REVERSE SPLIT NON CASHITAU UNIBANCO HOLDING SA

93,665.000 NHHJ Local 34.439208 0.00 0.00 0.00 3,225,748.471.805541

Base 19.074182 0.00 0.00 0.00 1,786,583.27

22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

21,900.000 NHHJ Local 30.010000 0.00 0.00 0.00 657,219.001.813900

Base 16.544462 0.00 0.00 0.00 362,323.72

30 Nov 2011 30 Nov 2011 BRL/BR3SALE OF FRACTIONAL S

0.650 NHHJ Local 2,997.169230 0.00 0.00 0.00 1,948.161.807700

Base 1,658.001455 0.00 0.00 0.00 1,077.70

B037HR904 Total

0.00 0.000.00115,565.650 Local 3,884,915.63

Base 0.00 0.00 0.00 2,149,984.69

COMMON STOCK NPVB04M7D902 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHFIBRIA CELULOSE SA

1,600.000 NHHJ Local 13.900000 0.00 0.00 0.00 22,240.001.813901

Base 7.663044 0.00 0.00 0.00 12,260.87

PREFERENCEB0774N903 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHBRASKEM SA PREF A

7,800.000 NHHJ Local 13.800000 0.00 0.00 0.00 107,640.001.813900

Base 7.607917 0.00 0.00 0.00 59,341.75

COMMON STOCK NPVB07C76906 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHTRACTEBEL ENERGIA SA

1,200.000 NHHJ Local 28.120000 0.00 0.00 0.00 33,744.001.813900

Base 15.502508 0.00 0.00 0.00 18,603.01
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PREFERENCEB08ZWF906 06 Oct 2011 11 Oct 2011 BRL/BR3CONVERSION 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 NPVB0CGYD906 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHLOJAS RENNER S.A.

2,300.000 NHHJ Local 49.600000 0.00 0.00 0.00 114,080.001.813900

Base 27.344396 0.00 0.00 0.00 62,892.11

COMMON STOCK NPVB0P72G900 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCOSAN SA INDUSTRIA COMERCIO

1,900.000 NHHJ Local 25.700000 0.00 0.00 0.00 48,830.001.813900

Base 14.168368 0.00 0.00 0.00 26,919.90

PREFERENCEB16282905 12 Dec 2011 15 Dec 2011 BRL/BR3BANCO ITAU SAVALE FERTILIZANTES SA  PRF

5,200.000 NHIL Local 25.000000 0.00 0.00 0.00 130,000.001.839150

Base 13.593236 0.00 0.00 0.00 70,684.83

COMMON STOCK NPVB16FPG906 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHEMBRAER SA

9,900.000 NHHJ Local 11.150000 0.00 0.00 0.00 110,385.001.813900

Base 6.146976 0.00 0.00 0.00 60,855.06

PREFERENCEB17MHG909 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCIA ENERGETICA DE SP PREF B

3,200.000 NHHJ Local 29.450000 0.00 0.00 0.00 94,240.001.813900

Base 16.235734 0.00 0.00 0.00 51,954.35

COMMON STOCK NPVB19RPM904 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHOGX PETROLEO E GAS PARTICIPA

22,900.000 NHHJ Local 13.780000 0.00 0.00 0.00 315,562.001.813900

Base 7.596891 0.00 0.00 0.00 173,968.80

COMMON STOCK NPVB1LH3Y900 23 Nov 2011 28 Nov 2011 BRL/BR3 0.01MORGAN STANLEY CO INCORPORATEDB2W COM GLOBAL DO VAREJO

2,600.000 NHIL Local 9.777700 0.00 29.36 8.77 25,383.891.857600

Base 5.263620 0.00 15.81 4.72 13,664.88
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22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHJ Local 10.010000 0.00 0.00 0.00 26,026.001.813900

Base 5.518496 0.00 0.00 0.00 14,348.09

B1LH3Y900 Total

29.36 8.770.005,200.000 Local 51,409.89

Base 0.00 15.81 4.72 28,012.97

PREFERENCEB1XFXG907 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHBRASIL TELECOM SA PREFERENCE

1,400.000 NHHJ Local 10.400000 0.00 0.00 0.00 14,560.001.813901

Base 5.733500 0.00 0.00 0.00 8,026.90

PREFERENCEB1YBRG902 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCIA ENERGETICA MINAS GER PRF

3,800.000 NHHJ Local 29.800000 0.00 0.00 0.00 113,240.001.813900

Base 16.428689 0.00 0.00 0.00 62,429.02

COMMON STOCK NPVB1YCHL900 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCIA SANEAMENTO BASICO DE SP

600.000 NHHJ Local 49.200000 0.00 0.00 0.00 29,520.001.813900

Base 27.123883 0.00 0.00 0.00 16,274.33

COMMON STOCK NPVB1Z8B6907 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHREDECARD SA

2,900.000 NHHJ Local 28.470000 0.00 0.00 0.00 82,563.001.813900

Base 15.695462 0.00 0.00 0.00 45,516.84

COMMON STOCK NPVB235JN901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHMRV ENGENHARIA

34,000.000 NHHJ Local 10.380000 0.00 0.00 0.00 352,920.001.813900

Base 5.722476 0.00 0.00 0.00 194,564.20

COMMON STOCK NPVB27WY8904 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHDURATEX SA

1,700.000 NHHJ Local 8.470000 0.00 0.00 0.00 14,399.001.813901

Base 4.669494 0.00 0.00 0.00 7,938.14
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COMMON STOCK NPVB2RHNV906 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHBM+FBOVESPA SA

19,400.000 NHHJ Local 10.110000 0.00 0.00 0.00 196,134.001.813900

Base 5.573626 0.00 0.00 0.00 108,128.34

PREFERENCEB3ZCNF901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHTELEF BRASIL

1,094.000 NHHJ Local 47.900000 0.00 0.00 0.00 52,402.601.813900

Base 26.407185 0.00 0.00 0.00 28,889.46

COMMON STOCK NPVB614LY900 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHCIELO SA

4,500.000 NHHJ Local 45.650000 0.00 0.00 0.00 205,425.001.813900

Base 25.166767 0.00 0.00 0.00 113,250.45

PREFERENCEB66HFL901 22 Nov 2011 22 Nov 2011 BRL/BR3ASSET TRANSFER AT MARKET NON CASHELETROPAULO METROPOLI PREF

400.000 NHHJ Local 31.800000 0.00 0.00 0.00 12,720.001.813901

Base 17.531275 0.00 0.00 0.00 7,012.51

BRAZILIAN REAL  Total

0.00Local542,771.650

0.00Base

8.77

4.72

29.36

15.81

13,144,038.30

7,253,969.20

CANADIAN DOLLAR

COMMON STOCK NPV00208D960 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDARC RESOURCES LTD

5,400.000 NHIL Local 24.291100 0.00 81.00 0.00 131,090.941.046750

Base 23.206210 0.00 77.38 0.00 125,236.15

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHJ Local 24.790000 0.00 0.00 0.00 133,866.001.040650

Base 23.821650 0.00 0.00 0.00 128,636.91

00208D960 Total

81.00 0.000.0010,800.000 Local 264,956.94

Base 0.00 77.38 0.00 253,873.06
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COMMON STOCK NPV008474959 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDAGNICO EAGLE MINES LTD

1,400.000 NHIL Local 44.220000 0.00 21.00 0.00 61,887.001.046750

Base 42.245044 0.00 20.06 0.00 59,123.00

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHJ Local 44.350000 0.00 0.00 0.00 62,090.001.040650

Base 42.617593 0.00 0.00 0.00 59,664.63

008474959 Total

21.00 0.000.002,800.000 Local 123,977.00

Base 0.00 20.06 0.00 118,787.63

COMMON STOCK NPV008916959 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDAGRIUM INC

1,800.000 NHIL Local 71.068900 0.00 27.00 0.00 127,897.021.046750

Base 67.894817 0.00 25.79 0.00 122,184.88

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHJ Local 72.700000 0.00 0.00 0.00 130,860.001.040650

Base 69.860183 0.00 0.00 0.00 125,748.33

008916959 Total

27.00 0.000.003,600.000 Local 258,757.02

Base 0.00 25.79 0.00 247,933.21

COMMON STOCK NPV01626P957 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDALIMENTATION COUCHE TARD  B

400.000 NHIL Local 29.537500 0.00 6.00 0.00 11,809.001.046750

Base 28.218295 0.00 5.73 0.00 11,281.59

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

400.000 NHHJ Local 30.140000 0.00 0.00 0.00 12,056.001.040650

Base 28.962675 0.00 0.00 0.00 11,585.07
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01626P957 Total

6.00 0.000.00800.000 Local 23,865.00

Base 0.00 5.73 0.00 22,866.66

COMMON STOCK NPV05534B950 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDBCE INC

2,900.000 NHIL Local 39.511000 0.00 43.50 0.00 114,538.401.046750

Base 37.746358 0.00 41.56 0.00 109,422.88

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHJ Local 39.340000 0.00 0.00 0.00 114,086.001.040650

Base 37.803297 0.00 0.00 0.00 109,629.56

05534B950 Total

43.50 0.000.005,800.000 Local 228,624.40

Base 0.00 41.56 0.00 219,052.44

COMMON STOCK NPV063671952 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDBANK OF MONTREAL

5,700.000 NHIL Local 55.636000 0.00 85.50 0.00 317,039.701.046750

Base 53.151182 0.00 81.68 0.00 302,880.06

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHJ Local 56.180000 0.00 0.00 0.00 320,226.001.040650

Base 53.985489 0.00 0.00 0.00 307,717.29

063671952 Total

85.50 0.000.0011,400.000 Local 637,265.70

Base 0.00 81.68 0.00 610,597.35

COMMON STOCK NPV064149958 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDBANK OF NOVA SCOTIA

11,900.000 NHIL Local 48.759200 0.00 178.50 0.00 580,055.981.046750

Base 46.581514 0.00 170.53 0.00 554,149.49
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22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

11,900.000 NHHJ Local 49.780000 0.00 0.00 0.00 592,382.001.040650

Base 47.835487 0.00 0.00 0.00 569,242.30

064149958 Total

178.50 0.000.0023,800.000 Local 1,172,437.98

Base 0.00 170.53 0.00 1,123,391.79

COMMON STOCK NPV067901959 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDBARRICK GOLD CORP

9,700.000 NHIL Local 50.146400 0.00 145.50 0.00 486,274.581.046750

Base 47.906759 0.00 139.00 0.00 464,556.56

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHJ Local 49.870000 0.00 0.00 0.00 483,739.001.040650

Base 47.921972 0.00 0.00 0.00 464,843.13

067901959 Total

145.50 0.000.0019,400.000 Local 970,013.58

Base 0.00 139.00 0.00 929,399.69

COMMON STOCK NPV097751952 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDBOMBARDIER INC B

16,400.000 NHIL Local 3.810000 0.00 164.00 0.00 62,320.001.046750

Base 3.639838 0.00 156.68 0.00 59,536.66

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

16,400.000 NHHJ Local 3.980000 0.00 0.00 0.00 65,272.001.040650

Base 3.824533 0.00 0.00 0.00 62,722.34

097751952 Total

164.00 0.000.0032,800.000 Local 127,592.00

Base 0.00 156.68 0.00 122,259.00



Prepared by State StreetPage 2139

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 NPV112585955 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDBROOKFIELD ASSET MANAGE CL A

5,200.000 NHIL Local 27.338700 0.00 78.00 0.00 142,083.241.046750

Base 26.117698 0.00 74.52 0.00 135,737.51

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHJ Local 27.710000 0.00 0.00 0.00 144,092.001.040650

Base 26.627588 0.00 0.00 0.00 138,463.46

112585955 Total

78.00 0.000.0010,400.000 Local 286,175.24

Base 0.00 74.52 0.00 274,200.97

COMMON STOCK NPV112900956 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDBROOKFIELD OFFICE PROPERTIES

2,300.000 NHIL Local 15.010900 0.00 34.50 0.00 34,490.571.046750

Base 14.340482 0.00 32.96 0.00 32,950.15

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHJ Local 15.490000 0.00 0.00 0.00 35,627.001.040650

Base 14.884926 0.00 0.00 0.00 34,235.33

112900956 Total

34.50 0.000.004,600.000 Local 70,117.57

Base 0.00 32.96 0.00 67,185.48

COMMON STOCK NPV124765959 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDCAE INC

1,800.000 NHIL Local 9.289400 0.00 18.00 0.00 16,702.921.046750

Base 8.874516 0.00 17.20 0.00 15,956.93

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHJ Local 9.480000 0.00 0.00 0.00 17,064.001.040650

Base 9.109689 0.00 0.00 0.00 16,397.44
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124765959 Total

18.00 0.000.003,600.000 Local 33,766.92

Base 0.00 17.20 0.00 32,354.37

COMMON STOCK NPV13321L959 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDCAMECO CORP

5,600.000 NHIL Local 18.127600 0.00 84.00 0.00 101,430.561.046750

Base 17.317984 0.00 80.25 0.00 96,900.46

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHJ Local 18.860000 0.00 0.00 0.00 105,616.001.040650

Base 18.123288 0.00 0.00 0.00 101,490.41

13321L959 Total

84.00 0.000.0011,200.000 Local 207,046.56

Base 0.00 80.25 0.00 198,390.87

COMMON STOCK NPV136069952 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDCAN IMPERIAL BK OF COMMERCE

3,800.000 NHIL Local 68.855000 0.00 57.00 0.00 261,592.001.046750

Base 65.779795 0.00 54.45 0.00 249,908.77

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,800.000 NHHJ Local 70.150000 0.00 0.00 0.00 266,570.001.040650

Base 67.409792 0.00 0.00 0.00 256,157.21

136069952 Total

57.00 0.000.007,600.000 Local 528,162.00

Base 0.00 54.45 0.00 506,065.98

COMMON STOCK NPV136375961 27 Oct 2011 01 Nov 2011 CAD/CAN 0.01SANFORD CBERNSTEIN CO LLCCANADIAN NATL RAILWAY CO

4,569.000 NHHP Local 78.685601 0.00 45.69 0.00 359,468.820.994200

Base 79.144640 0.00 45.96 0.00 361,565.90
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27 Oct 2011 01 Nov 2011 CAD/CAN 0.03SCOTIA CAPITAL MKTS

4,578.000 NHHP Local 78.767001 0.00 137.34 0.00 360,457.990.994200

Base 79.226515 0.00 138.14 0.00 362,560.84

23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATED

3,900.000 NHIL Local 77.568200 0.00 58.50 0.00 302,457.481.046750

Base 74.103845 0.00 55.89 0.00 288,949.11

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHJ Local 78.750000 0.00 0.00 0.00 307,125.001.040650

Base 75.673856 0.00 0.00 0.00 295,128.04

136375961 Total

241.53 0.000.0016,947.000 Local 1,329,509.29

Base 0.00 239.99 0.00 1,308,203.89

COMMON STOCK NPV136385952 28 Oct 2011 02 Nov 2011 CAD/CAN 0.03SCOTIA CAPITAL MKTSCANADIAN NATURAL RESOURCES

14,500.000 NHHP Local 36.229000 0.00 435.00 0.00 524,885.500.995700

Base 36.385457 0.00 436.88 0.00 527,152.25

23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATED

13,600.000 NHIL Local 35.077100 0.00 204.00 0.00 476,844.561.046750

Base 33.510485 0.00 194.89 0.00 455,547.70

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

13,600.000 NHHJ Local 36.480000 0.00 0.00 0.00 496,128.001.040650

Base 35.055014 0.00 0.00 0.00 476,748.19

136385952 Total

639.00 0.000.0041,700.000 Local 1,497,858.06

Base 0.00 631.77 0.00 1,459,448.14
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COMMON STOCK NPV13643E956 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDCANADIAN OIL SANDS LTD

7,300.000 NHIL Local 19.336200 0.00 109.50 0.00 141,044.761.046750

Base 18.472606 0.00 104.61 0.00 134,745.41

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

7,300.000 NHHJ Local 19.770000 0.00 0.00 0.00 144,321.001.040650

Base 18.997742 0.00 0.00 0.00 138,683.52

13643E956 Total

109.50 0.000.0014,600.000 Local 285,365.76

Base 0.00 104.61 0.00 273,428.93

COMMON STOCK NPV13645T951 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDCANADIAN PACIFIC RAILWAY LTD

900.000 NHIL Local 58.885600 0.00 13.50 0.00 52,983.541.046750

Base 56.255648 0.00 12.90 0.00 50,617.19

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

900.000 NHHJ Local 59.750000 0.00 0.00 0.00 53,775.001.040650

Base 57.416033 0.00 0.00 0.00 51,674.43

13645T951 Total

13.50 0.000.001,800.000 Local 106,758.54

Base 0.00 12.90 0.00 102,291.62

COMMON STOCK14042M102 13 Oct 2011 18 Oct 2011 CAD/CAN 0.02M RAMSEY KING SECURITIES, INC.CAPITAL POWER CORP

8,600.000 NHEG Local 25.134000 0.00 172.00 0.00 215,980.401.023850

Base 24.548518 0.00 167.99 0.00 210,949.26

COMMON STOCK NPV15135U950 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDCENOVUS ENERGY INC

10,900.000 NHIL Local 30.904300 0.00 163.50 0.00 336,693.371.046750

Base 29.524051 0.00 156.20 0.00 321,655.95
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22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

10,900.000 NHHJ Local 32.390000 0.00 0.00 0.00 353,051.001.040650

Base 31.124778 0.00 0.00 0.00 339,260.08

15135U950 Total

163.50 0.000.0021,800.000 Local 689,744.37

Base 0.00 156.20 0.00 660,916.03

COMMON STOCK NPV152006953 08 Dec 2011 13 Dec 2011 CAD/CAN 0.04ITG CANADACENTERRA GOLD INC

15,700.000 NHEG Local 22.408200 0.00 628.00 0.00 351,180.741.019100

Base 21.988225 0.00 616.23 0.00 344,598.90

UNIT16387P954 13 Oct 2011 18 Oct 2011 CAD/CAN 0.02M RAMSEY KING SECURITIES, INC.CHEMTRADE LOGISTICS INCOM FD

27,700.000 NHEG Local 12.361000 0.00 554.00 0.00 341,845.701.023850

Base 12.073058 0.00 541.09 0.00 333,882.60

COMMON STOCK NPV22576C952 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDCRESCENT POINT ENERGY CORP

3,600.000 NHIL Local 42.568300 0.00 54.00 0.00 153,191.881.046750

Base 40.667112 0.00 51.59 0.00 146,350.02

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHJ Local 42.730000 0.00 0.00 0.00 153,828.001.040650

Base 41.060875 0.00 0.00 0.00 147,819.15

22576C952 Total

54.00 0.000.007,200.000 Local 307,019.88

Base 0.00 51.59 0.00 294,169.17

COMMON STOCK NPV292505955 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDENCANA CORP

10,100.000 NHIL Local 19.262200 0.00 151.50 0.00 194,396.721.046750

Base 18.401911 0.00 144.73 0.00 185,714.56
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22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

10,100.000 NHHJ Local 19.630000 0.00 0.00 0.00 198,263.001.040650

Base 18.863211 0.00 0.00 0.00 190,518.43

292505955 Total

151.50 0.000.0020,200.000 Local 392,659.72

Base 0.00 144.73 0.00 376,232.99

COMMON STOCK NPV29250N956 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDENBRIDGE INC

15,500.000 NHIL Local 35.950700 0.00 232.50 0.00 557,003.351.046750

Base 34.345068 0.00 222.12 0.00 532,126.44

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

15,500.000 NHHJ Local 36.230000 0.00 0.00 0.00 561,565.001.040650

Base 34.814779 0.00 0.00 0.00 539,629.08

29250N956 Total

232.50 0.000.0031,000.000 Local 1,118,568.35

Base 0.00 222.12 0.00 1,071,755.52

COMMON STOCK NPV292766953 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDENERPLUS CORP

4,800.000 NHIL Local 25.616700 0.00 72.00 0.00 122,888.161.046750

Base 24.472606 0.00 68.78 0.00 117,399.72

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHJ Local 26.390000 0.00 0.00 0.00 126,672.001.040650

Base 25.359150 0.00 0.00 0.00 121,723.92

292766953 Total

72.00 0.000.009,600.000 Local 249,560.16

Base 0.00 68.78 0.00 239,123.64
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COMMON STOCK NPV293570958 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDENSIGN ENERGY SERVICES INC

2,800.000 NHIL Local 14.967100 0.00 42.00 0.00 41,865.881.046750

Base 14.298639 0.00 40.12 0.00 39,996.06

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHJ Local 15.300000 0.00 0.00 0.00 42,840.001.040650

Base 14.702350 0.00 0.00 0.00 41,166.58

293570958 Total

42.00 0.000.005,600.000 Local 84,705.88

Base 0.00 40.12 0.00 81,162.64

COMMON STOCK NPV303901953 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDFAIRFAX FINANCIAL HLDGS LTD

200.000 NHIL Local 424.510000 0.00 3.00 0.00 84,899.001.046750

Base 405.550513 0.00 2.87 0.00 81,107.24

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

200.000 NHHJ Local 426.720000 0.00 0.00 0.00 85,344.001.040650

Base 410.051400 0.00 0.00 0.00 82,010.28

303901953 Total

3.00 0.000.00400.000 Local 170,243.00

Base 0.00 2.87 0.00 163,117.52

COMMON STOCK NPV32076V954 08 Dec 2011 13 Dec 2011 CAD/CAN 0.04JEFFERIES+ COMPANY INCFIRST MAJESTIC SILVER CORP

33,700.000 NHEG Local 16.182000 0.00 1,348.00 0.00 543,985.401.019100

Base 15.878717 0.00 1,322.74 0.00 533,790.01

COMMON STOCK NPV335934956 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDFIRST QUANTUM MINERALS LTD

5,100.000 NHIL Local 17.050600 0.00 76.50 0.00 86,881.561.046750

Base 16.289085 0.00 73.08 0.00 83,001.25
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22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHJ Local 17.690000 0.00 0.00 0.00 90,219.001.040650

Base 16.998990 0.00 0.00 0.00 86,694.85

335934956 Total

76.50 0.000.0010,200.000 Local 177,100.56

Base 0.00 73.08 0.00 169,696.10

COMMON STOCK NPV375916954 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDGILDAN ACTIVEWEAR INC

600.000 NHIL Local 23.868300 0.00 9.00 0.00 14,311.981.046750

Base 22.802293 0.00 8.60 0.00 13,672.78

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

600.000 NHHJ Local 24.250000 0.00 0.00 0.00 14,550.001.040650

Base 23.302750 0.00 0.00 0.00 13,981.65

375916954 Total

9.00 0.000.001,200.000 Local 28,861.98

Base 0.00 8.60 0.00 27,654.43

COMMON STOCK NPV380956953 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDGOLDCORP INC

7,800.000 NHIL Local 51.319400 0.00 117.00 0.00 400,174.321.046750

Base 49.027370 0.00 111.77 0.00 382,301.71

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHJ Local 51.460000 0.00 0.00 0.00 401,388.001.040650

Base 49.449863 0.00 0.00 0.00 385,708.93

380956953 Total

117.00 0.000.0015,600.000 Local 801,562.32

Base 0.00 111.77 0.00 768,010.64
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COMMON STOCK NPV39138C957 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDGREAT WEST LIFECO INC

2,500.000 NHIL Local 19.520000 0.00 37.50 0.00 48,762.501.046750

Base 18.648197 0.00 35.83 0.00 46,584.67

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHJ Local 20.380000 0.00 0.00 0.00 50,950.001.040650

Base 19.583912 0.00 0.00 0.00 48,959.78

39138C957 Total

37.50 0.000.005,000.000 Local 99,712.50

Base 0.00 35.83 0.00 95,544.45

COMMON STOCK NPV448055103 22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASHHUSKY ENERGY INC

1,600.000 NHHJ Local 25.590000 0.00 0.00 0.00 40,944.001.040650

Base 24.590400 0.00 0.00 0.00 39,344.64

COMMON STOCK NPV448055954 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDHUSKY ENERGY INC

5,400.000 NHIL Local 23.834800 0.00 81.00 0.00 128,626.921.046750

Base 22.770289 0.00 77.38 0.00 122,882.18

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHJ Local 24.390000 0.00 0.00 0.00 131,706.001.040650

Base 23.437274 0.00 0.00 0.00 126,561.28

448055954 Total

81.00 0.000.0010,800.000 Local 260,332.92

Base 0.00 77.38 0.00 249,443.46

COMMON STOCK NPV453038960 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDIMPERIAL OIL LTD

6,000.000 NHIL Local 40.079700 0.00 90.00 0.00 240,388.201.046750

Base 38.289658 0.00 85.98 0.00 229,651.97
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22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHJ Local 42.150000 0.00 0.00 0.00 252,900.001.040650

Base 40.503532 0.00 0.00 0.00 243,021.19

453038960 Total

90.00 0.000.0012,000.000 Local 493,288.20

Base 0.00 85.98 0.00 472,673.16

COMMON STOCK NPV46579N954 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDIVANHOE MINES LTD

3,700.000 NHIL Local 19.705100 0.00 55.50 0.00 72,853.371.046750

Base 18.825030 0.00 53.02 0.00 69,599.59

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHJ Local 19.310000 0.00 0.00 0.00 71,447.001.040650

Base 18.555711 0.00 0.00 0.00 68,656.13

46579N954 Total

55.50 0.000.007,400.000 Local 144,300.37

Base 0.00 53.02 0.00 138,255.72

COMMON STOCK NPV496902958 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDKINROSS GOLD CORP

10,300.000 NHIL Local 13.379300 0.00 154.50 0.00 137,652.291.046750

Base 12.781753 0.00 147.60 0.00 131,504.46

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

10,300.000 NHHJ Local 12.870000 0.00 0.00 0.00 132,561.001.040650

Base 12.367271 0.00 0.00 0.00 127,382.89

496902958 Total

154.50 0.000.0020,600.000 Local 270,213.29

Base 0.00 147.60 0.00 258,887.35
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COMMON STOCK NPV559222955 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDMAGNA INTERNATIONAL INC

3,200.000 NHIL Local 34.762200 0.00 48.00 0.00 111,191.041.046750

Base 33.209649 0.00 45.86 0.00 106,225.02

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHJ Local 34.800000 0.00 0.00 0.00 111,360.001.040650

Base 33.440638 0.00 0.00 0.00 107,010.04

559222955 Total

48.00 0.000.006,400.000 Local 222,551.04

Base 0.00 45.86 0.00 213,235.06

COMMON STOCK NPV56501R957 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDMANULIFE FINANCIAL CORP

20,200.000 NHIL Local 10.909400 0.00 303.00 0.00 220,066.881.046750

Base 10.422164 0.00 289.47 0.00 210,238.24

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

20,200.000 NHHJ Local 11.200000 0.00 0.00 0.00 226,240.001.040650

Base 10.762504 0.00 0.00 0.00 217,402.58

56501R957 Total

303.00 0.000.0040,400.000 Local 446,306.88

Base 0.00 289.47 0.00 427,640.82

COMMON STOCK NPV59162N950 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDMETRO INC  A

300.000 NHIL Local 50.123300 0.00 4.50 0.00 15,032.491.046750

Base 47.884691 0.00 4.30 0.00 14,361.11

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

300.000 NHHJ Local 50.600000 0.00 0.00 0.00 15,180.001.040650

Base 48.623467 0.00 0.00 0.00 14,587.04
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59162N950 Total

4.50 0.000.00600.000 Local 30,212.49

Base 0.00 4.30 0.00 28,948.15

COMMON STOCK NPV633067954 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDNATIONAL BANK OF CANADA

1,500.000 NHIL Local 64.686000 0.00 22.50 0.00 97,006.501.046750

Base 61.796991 0.00 21.50 0.00 92,673.99

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHJ Local 66.550000 0.00 0.00 0.00 99,825.001.040650

Base 63.950413 0.00 0.00 0.00 95,925.62

633067954 Total

22.50 0.000.003,000.000 Local 196,831.50

Base 0.00 21.50 0.00 188,599.61

COMMON STOCK NPV65334H953 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDNEXEN INC

6,700.000 NHIL Local 14.906900 0.00 100.50 0.00 99,775.731.046750

Base 14.241127 0.00 96.01 0.00 95,319.54

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHJ Local 15.740000 0.00 0.00 0.00 105,458.001.040650

Base 15.125163 0.00 0.00 0.00 101,338.59

65334H953 Total

100.50 0.000.0013,400.000 Local 205,233.73

Base 0.00 96.01 0.00 196,658.13

COMMON STOCK NPV653905950 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDNIKO RESOURCES LTD

700.000 NHIL Local 49.448600 0.00 10.50 0.00 34,603.521.046750

Base 47.240124 0.00 10.03 0.00 33,058.06
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22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

700.000 NHHJ Local 50.990000 0.00 0.00 0.00 35,693.001.040650

Base 48.998229 0.00 0.00 0.00 34,298.76

653905950 Total

10.50 0.000.001,400.000 Local 70,296.52

Base 0.00 10.03 0.00 67,356.82

COMMON STOCK NPV707887956 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDPENN WEST PETROLEUM LTD

7,400.000 NHIL Local 17.272400 0.00 111.00 0.00 127,704.761.046750

Base 16.500979 0.00 106.04 0.00 122,001.20

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHJ Local 17.880000 0.00 0.00 0.00 132,312.001.040650

Base 17.181569 0.00 0.00 0.00 127,143.61

707887956 Total

111.00 0.000.0014,800.000 Local 260,016.76

Base 0.00 106.04 0.00 249,144.81

COMMON STOCK NPV73755L958 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDPOTASH CORP OF SASKATCHEWAN

8,900.000 NHIL Local 43.796900 0.00 133.50 0.00 389,658.911.046750

Base 41.840841 0.00 127.54 0.00 372,255.94

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHJ Local 43.960000 0.00 0.00 0.00 391,244.001.040650

Base 42.242829 0.00 0.00 0.00 375,961.18

73755L958 Total

133.50 0.000.0017,800.000 Local 780,902.91

Base 0.00 127.54 0.00 748,217.12
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COMMON STOCK NPV739239952 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDPOWER CORP OF CANADA

3,500.000 NHIL Local 21.587100 0.00 52.50 0.00 75,502.351.046750

Base 20.622976 0.00 50.16 0.00 72,130.26

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHJ Local 22.180000 0.00 0.00 0.00 77,630.001.040650

Base 21.313603 0.00 0.00 0.00 74,597.61

739239952 Total

52.50 0.000.007,000.000 Local 153,132.35

Base 0.00 50.16 0.00 146,727.87

COMMON STOCK NPV73927C951 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDPOWER FINANCIAL CORP

2,000.000 NHIL Local 24.091500 0.00 30.00 0.00 48,153.001.046750

Base 23.015524 0.00 28.66 0.00 46,002.39

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 24.860000 0.00 0.00 0.00 49,720.001.040650

Base 23.888915 0.00 0.00 0.00 47,777.83

73927C951 Total

30.00 0.000.004,000.000 Local 97,873.00

Base 0.00 28.66 0.00 93,780.22

COMMON STOCK NPV760975953 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDRESEARCH IN MOTION

4,500.000 NHIL Local 17.455800 0.00 67.50 0.00 78,483.601.046750

Base 16.676188 0.00 64.49 0.00 74,978.36

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHJ Local 18.040000 0.00 0.00 0.00 81,180.001.040650

Base 17.335320 0.00 0.00 0.00 78,008.94
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760975953 Total

67.50 0.000.009,000.000 Local 159,663.60

Base 0.00 64.49 0.00 152,987.30

COMMON STOCK NPV775109960 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDROGERS COMMUNICATIONS INC B

3,500.000 NHIL Local 36.567700 0.00 52.50 0.00 127,934.451.046750

Base 34.934512 0.00 50.16 0.00 122,220.64

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHJ Local 36.650000 0.00 0.00 0.00 128,275.001.040650

Base 35.218374 0.00 0.00 0.00 123,264.31

775109960 Total

52.50 0.000.007,000.000 Local 256,209.45

Base 0.00 50.16 0.00 245,484.95

COMMON STOCK NPV780087953 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDROYAL BANK OF CANADA

14,000.000 NHIL Local 43.980100 0.00 210.00 0.00 615,511.401.046750

Base 42.015859 0.00 200.62 0.00 588,021.40

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

14,000.000 NHHJ Local 44.450000 0.00 0.00 0.00 622,300.001.040650

Base 42.713689 0.00 0.00 0.00 597,991.64

780087953 Total

210.00 0.000.0028,000.000 Local 1,237,811.40

Base 0.00 200.62 0.00 1,186,013.04

COMMON STOCK NPV802912956 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDSAPUTO INC

1,400.000 NHIL Local 38.051400 0.00 21.00 0.00 53,250.961.046750

Base 36.351947 0.00 20.06 0.00 50,872.66
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22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHJ Local 40.110000 0.00 0.00 0.00 56,154.001.040650

Base 38.543221 0.00 0.00 0.00 53,960.51

802912956 Total

21.00 0.000.002,800.000 Local 109,404.96

Base 0.00 20.06 0.00 104,833.17

COMMON STOCK NPV82028K952 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDSHAW COMMUNICATIONS INC B

2,800.000 NHIL Local 20.870700 0.00 42.00 0.00 58,395.961.046750

Base 19.938572 0.00 40.12 0.00 55,787.88

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHJ Local 21.250000 0.00 0.00 0.00 59,500.001.040650

Base 20.419929 0.00 0.00 0.00 57,175.80

82028K952 Total

42.00 0.000.005,600.000 Local 117,895.96

Base 0.00 40.12 0.00 112,963.68

COMMON STOCK NPV82509W954 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDSHOPPERS DRUG MART CORP

900.000 NHIL Local 41.260000 0.00 13.50 0.00 37,120.501.046750

Base 39.417244 0.00 12.90 0.00 35,462.62

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

900.000 NHHJ Local 42.180000 0.00 0.00 0.00 37,962.001.040650

Base 40.532356 0.00 0.00 0.00 36,479.12

82509W954 Total

13.50 0.000.001,800.000 Local 75,082.50

Base 0.00 12.90 0.00 71,941.74
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COMMON STOCK NPV866796956 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDSUN LIFE FINANCIAL INC

6,300.000 NHIL Local 18.744600 0.00 94.50 0.00 117,996.481.046750

Base 17.907428 0.00 90.28 0.00 112,726.52

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

6,300.000 NHHJ Local 19.560000 0.00 0.00 0.00 123,228.001.040650

Base 18.795944 0.00 0.00 0.00 118,414.45

866796956 Total

94.50 0.000.0012,600.000 Local 241,224.48

Base 0.00 90.28 0.00 231,140.97

COMMON STOCK NPV867224958 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDSUNCOR ENERGY INC

19,600.000 NHIL Local 29.394900 0.00 294.00 0.00 575,846.041.046750

Base 28.082064 0.00 280.87 0.00 550,127.58

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

19,600.000 NHHJ Local 30.940000 0.00 0.00 0.00 606,424.001.040650

Base 29.731418 0.00 0.00 0.00 582,735.79

867224958 Total

294.00 0.000.0039,200.000 Local 1,182,270.04

Base 0.00 280.87 0.00 1,132,863.37

COMMON STOCK NPV87425E954 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDTALISMAN ENERGY INC

13,500.000 NHIL Local 13.096400 0.00 202.50 0.00 176,598.901.046750

Base 12.511488 0.00 193.46 0.00 168,711.63

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

13,500.000 NHHJ Local 13.300000 0.00 0.00 0.00 179,550.001.040650

Base 12.780474 0.00 0.00 0.00 172,536.40
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87425E954 Total

202.50 0.000.0027,000.000 Local 356,148.90

Base 0.00 193.46 0.00 341,248.03

COMMON STOCK NPV878742956 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDTECK RESOURCES LTD CLS B

6,000.000 NHIL Local 33.237000 0.00 90.00 0.00 199,332.001.046750

Base 31.752567 0.00 85.98 0.00 190,429.42

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHJ Local 34.690000 0.00 0.00 0.00 208,140.001.040650

Base 33.334935 0.00 0.00 0.00 200,009.61

878742956 Total

90.00 0.000.0012,000.000 Local 407,472.00

Base 0.00 85.98 0.00 390,439.03

COMMON STOCK NPV87971M954 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDTELUS CORPORATION  NON VOTE

1,100.000 NHIL Local 50.425500 0.00 16.50 0.00 55,451.551.046750

Base 48.173394 0.00 15.76 0.00 52,974.97

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHJ Local 50.270000 0.00 0.00 0.00 55,297.001.040650

Base 48.306345 0.00 0.00 0.00 53,136.98

87971M954 Total

16.50 0.000.002,200.000 Local 110,748.55

Base 0.00 15.76 0.00 106,111.95

COMMON STOCK NPV884903956 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDTHOMSON REUTERS CORP

3,100.000 NHIL Local 27.294500 0.00 46.50 0.00 84,566.451.046750

Base 26.075472 0.00 44.42 0.00 80,789.54
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22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHJ Local 27.770000 0.00 0.00 0.00 86,087.001.040650

Base 26.685245 0.00 0.00 0.00 82,724.26

884903956 Total

46.50 0.000.006,200.000 Local 170,653.45

Base 0.00 44.42 0.00 163,513.80

COMMON STOCK NPV891160954 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDTORONTO DOMINION BANK

8,900.000 NHIL Local 68.964900 0.00 133.50 0.00 613,654.111.046750

Base 65.884786 0.00 127.54 0.00 586,247.06

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHJ Local 70.490000 0.00 0.00 0.00 627,361.001.040650

Base 67.736511 0.00 0.00 0.00 602,854.95

891160954 Total

133.50 0.000.0017,800.000 Local 1,241,015.11

Base 0.00 127.54 0.00 1,189,102.01

COMMON STOCK NPV89353D958 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDTRANSCANADA CORP

13,100.000 NHIL Local 41.066000 0.00 196.50 0.00 537,768.101.046750

Base 39.231908 0.00 187.72 0.00 513,750.27

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

13,100.000 NHHJ Local 41.680000 0.00 0.00 0.00 546,008.001.040650

Base 40.051891 0.00 0.00 0.00 524,679.77

89353D958 Total

196.50 0.000.0026,200.000 Local 1,083,776.10

Base 0.00 187.72 0.00 1,038,430.04
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COMMON STOCK NPV89366H954 13 Oct 2011 18 Oct 2011 CAD/CAN 0.02M RAMSEY KING SECURITIES, INC.TRANSFORCE INC

17,100.000 NHEG Local 11.020000 0.00 342.00 0.00 188,100.001.023850

Base 10.763295 0.00 334.03 0.00 183,718.32

COMMON STOCK NPV91911K953 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDVALEANT PHARMACEUTICALS INTE

3,100.000 NHIL Local 44.055500 0.00 46.50 0.00 136,525.551.046750

Base 42.087891 0.00 44.42 0.00 130,428.04

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHJ Local 44.020000 0.00 0.00 0.00 136,462.001.040650

Base 42.300484 0.00 0.00 0.00 131,131.50

91911K953 Total

46.50 0.000.006,200.000 Local 272,987.55

Base 0.00 44.42 0.00 261,559.54

COMMON STOCK NPV961148954 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDWESTON (GEORGE) LTD

200.000 NHIL Local 64.900000 0.00 3.00 0.00 12,977.001.046750

Base 62.001433 0.00 2.87 0.00 12,397.42

22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

200.000 NHHJ Local 65.890000 0.00 0.00 0.00 13,178.001.040650

Base 63.316200 0.00 0.00 0.00 12,663.24

961148954 Total

3.00 0.000.00400.000 Local 26,155.00

Base 0.00 2.87 0.00 25,060.66

COMMON STOCK NPV98462Y951 23 Nov 2011 28 Nov 2011 CAD/CAN 0.01MORGAN STANLEY CO INCORPORATEDYAMANA GOLD INC

5,800.000 NHIL Local 15.650500 0.00 87.00 0.00 90,685.901.046750

Base 14.951517 0.00 83.11 0.00 86,635.68
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22 Nov 2011 22 Nov 2011 CAD/CANASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHJ Local 15.690000 0.00 0.00 0.00 91,002.001.040650

Base 15.077116 0.00 0.00 0.00 87,447.27

98462Y951 Total

87.00 0.000.0011,600.000 Local 181,687.90

Base 0.00 83.11 0.00 174,082.95

CANADIAN DOLLAR  Total

0.00Local831,047.000

0.00Base

0.00

0.00

8,843.53

8,553.16

24,815,723.43

23,870,742.47

DANISH KRONE

COMMON STOCK DKK20.416921005 23 Nov 2011 28 Nov 2011 DKK/DK2 0.02MERRILL LYNCH INTERNATIONALCARLSBERG AS B

1,303.000 NHIL Local 381.343600 0.00 173.91 0.00 496,716.805.570550

Base 68.457082 0.00 31.22 0.00 89,168.36

22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASH

1,303.000 NHHJ Local 379.700000 0.00 0.00 0.00 494,749.105.526100

Base 68.710299 0.00 0.00 0.00 89,529.52

416921005 Total

173.91 0.000.002,606.000 Local 991,465.90

Base 0.00 31.22 0.00 178,697.88

COMMON STOCK DKK10.458882909 23 Nov 2011 28 Nov 2011 DKK/DK2MERRILL LYNCH INTERNATIONALDANSKE BANK A/S

8,405.000 NHIL Local 75.541200 0.00 222.22 0.00 634,701.575.570550

Base 13.560815 0.00 39.89 0.00 113,938.76
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22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASH

8,405.000 NHHJ Local 73.950000 0.00 0.00 0.00 621,549.755.526100

Base 13.381951 0.00 0.00 0.00 112,475.30

458882909 Total

222.22 0.000.0016,810.000 Local 1,256,251.32

Base 0.00 39.89 0.00 226,414.06

COMMON STOCK DKK10.465853901 23 Nov 2011 28 Nov 2011 DKK/DK2 0.05MERRILL LYNCH INTERNATIONALNOVOZYMES A/S B SHARES

727.000 NHIL Local 813.300605 0.00 206.94 0.00 591,062.605.570550

Base 146.000055 0.00 37.15 0.00 106,104.89

22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASH

727.000 NHHJ Local 807.000000 0.00 0.00 0.00 586,689.005.526100

Base 146.034278 0.00 0.00 0.00 106,166.92

28 Nov 2011 01 Dec 2011 DKK/DK2STOCKSPLIT NON CASH

2,375.000 NHHJ Local 630.010648 0.00 0.00 0.00 1,496,275.295.263740

Base 119.688796 0.00 0.00 0.00 284,260.89

465853901 Total

206.94 0.000.003,829.000 Local 2,674,026.89

Base 0.00 37.15 0.00 496,532.70

COMMON STOCK DKK1.596154906 23 Nov 2011 28 Nov 2011 DKK/DK2 0.03MERRILL LYNCH INTERNATIONALWILLIAM DEMANT HOLDING

205.000 NHIL Local 420.511707 0.00 30.17 0.00 86,174.735.570550

Base 75.488364 0.00 5.42 0.00 15,469.70

22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASH

205.000 NHHJ Local 423.500000 0.00 0.00 0.00 86,817.505.526099

Base 76.636341 0.00 0.00 0.00 15,710.45
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596154906 Total

30.17 0.000.00410.000 Local 172,992.23

Base 0.00 5.42 0.00 31,180.15

COMMON STOCK DKK1.596465906 23 Nov 2011 28 Nov 2011 DKK/DK2MERRILL LYNCH INTERNATIONALVESTAS WIND SYSTEMS A/S

3,492.000 NHIL Local 69.921100 0.00 85.46 0.00 244,079.025.570550

Base 12.551920 0.00 15.34 0.00 43,815.96

22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASH

3,492.000 NHHJ Local 72.500000 0.00 0.00 0.00 253,170.005.526100

Base 13.119559 0.00 0.00 0.00 45,813.50

596465906 Total

85.46 0.000.006,984.000 Local 497,249.02

Base 0.00 15.34 0.00 89,629.46

COMMON STOCK DKK1.707752903 23 Nov 2011 28 Nov 2011 DKK/DK2 0.04MERRILL LYNCH INTERNATIONALNOVO NORDISK A/S B

5,013.000 NHIL Local 595.999701 0.00 1,045.71 0.00 2,986,700.795.570550

Base 106.991177 0.00 187.72 0.00 536,159.05

22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASH

5,013.000 NHHJ Local 610.000000 0.00 0.00 0.00 3,057,930.005.526100

Base 110.385262 0.00 0.00 0.00 553,361.32

707752903 Total

1,045.71 0.000.0010,026.000 Local 6,044,630.79

Base 0.00 187.72 0.00 1,089,520.37

COMMON STOCK DKK1.B1WT5G909 23 Nov 2011 28 Nov 2011 DKK/DK2 0.01MERRILL LYNCH INTERNATIONALDSV A/S

2,094.000 NHIL Local 102.178601 0.00 74.89 0.00 213,887.105.570550

Base 18.342641 0.00 13.44 0.00 38,396.05
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22 Nov 2011 22 Nov 2011 DKK/DK2ASSET TRANSFER AT MARKET NON CASH

2,094.000 NHHJ Local 102.600000 0.00 0.00 0.00 214,844.405.526101

Base 18.566437 0.00 0.00 0.00 38,878.12

B1WT5G909 Total

74.89 0.000.004,188.000 Local 428,731.50

Base 0.00 13.44 0.00 77,274.17

DANISH KRONE  Total

0.00Local44,853.000

0.00Base

0.00

0.00

1,839.30

330.18

12,065,347.65

2,189,248.79

EURO CURRENCY

AUSTRIA

COMMON STOCK NPV463508903 23 Nov 2011 28 Nov 2011 EUR/AT2MERRILL LYNCH INTERNATIONALTELEKOM AUSTRIA AG

2,526.000 NHIL Local 7.773200 0.00 6.87 0.00 19,628.230.749176

Base 10.375666 0.00 9.17 0.00 26,199.76

22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASH

2,526.000 NHHJ Local 7.945000 0.00 0.00 0.00 20,069.070.742528

Base 10.699933 0.00 0.00 0.00 27,028.03

463508903 Total

6.87 0.000.005,052.000 Local 39,697.30

Base 0.00 9.17 0.00 53,227.79

COMMON STOCK NPV466160009 23 Nov 2011 28 Nov 2011 EUR/AT2 0.01MERRILL LYNCH INTERNATIONALVERBUND AG

493.000 NHIL Local 18.536700 0.00 3.20 0.00 9,135.390.749176

Base 24.742784 0.00 4.27 0.00 12,193.92
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22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASH

493.000 NHHJ Local 19.000000 0.00 0.00 0.00 9,367.000.742528

Base 25.588256 0.00 0.00 0.00 12,615.01

466160009 Total

3.20 0.000.00986.000 Local 18,502.39

Base 0.00 4.27 0.00 24,808.93

COMMON STOCK NPV494340904 23 Nov 2011 28 Nov 2011 EUR/AT2 0.01MERRILL LYNCH INTERNATIONALVOESTALPINE AG

1,715.000 NHIL Local 18.523003 0.00 11.12 0.00 31,755.830.749176

Base 24.724501 0.00 14.84 0.00 42,387.68

22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASH

1,715.000 NHHJ Local 18.800000 0.00 0.00 0.00 32,242.000.742528

Base 25.318910 0.00 0.00 0.00 43,421.93

494340904 Total

11.12 0.000.003,430.000 Local 63,997.83

Base 0.00 14.84 0.00 85,809.61

COMMON STOCK NPV528983901 23 Nov 2011 28 Nov 2011 EUR/AT2 0.01MERRILL LYNCH INTERNATIONALERSTE GROUP BANK AG

2,569.000 NHIL Local 10.782098 0.00 9.69 0.00 27,689.520.749176

Base 14.391943 0.00 12.93 0.00 36,959.97

22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASH

2,569.000 NHHJ Local 11.815001 0.00 0.00 0.00 30,352.740.742528

Base 15.911855 0.00 0.00 0.00 40,877.56

528983901 Total

9.69 0.000.005,138.000 Local 58,042.26

Base 0.00 12.93 0.00 77,837.53
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COMMON STOCK NPVB0704T905 28 Nov 2011 01 Dec 2011 EUR/AT2 0.01MERRILL LYNCH INTERNATIONALRAIFFEISEN BANK INTERNATIONA

689.000 NHIL Local 15.400000 0.00 3.71 0.00 10,606.890.749934

Base 20.535140 0.00 4.95 0.00 14,143.76

22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASH

689.000 NHHJ Local 15.335007 0.00 0.00 0.00 10,565.820.742528

Base 20.652423 0.00 0.00 0.00 14,229.52

B0704T905 Total

3.71 0.000.001,378.000 Local 21,172.71

Base 0.00 4.95 0.00 28,373.28

COMMON STOCK NPVB0BKSS902 23 Nov 2011 28 Nov 2011 EUR/AT2 0.01MERRILL LYNCH INTERNATIONALVIENNA INSURANCE GROUP AG

515.000 NHIL Local 25.018602 0.00 4.51 0.00 12,880.070.749176

Base 33.394826 0.00 6.02 0.00 17,192.32

22 Nov 2011 22 Nov 2011 EUR/AT2ASSET TRANSFER AT MARKET NON CASH

515.000 NHHJ Local 26.135009 0.00 0.00 0.00 13,459.530.742528

Base 35.197319 0.00 0.00 0.00 18,126.62

B0BKSS902 Total

4.51 0.000.001,030.000 Local 26,339.60

Base 0.00 6.02 0.00 35,318.94

17,014.000

0.00

0.00

52.18

39.10

0.00

0.00 227,752.09

305,376.08

Local

Base

AUSTRIA Total

BELGIUM

COMMON STOCK NPV400500005 23 Nov 2011 28 Nov 2011 EUR/BE5 0.01MERRILL LYNCH INTERNATIONALUMICORE

2,169.000 NHIL Local 27.598700 0.00 20.95 0.00 59,840.630.749176

Base 36.838740 0.00 27.96 0.00 79,875.26
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22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

2,169.000 NHHJ Local 27.840000 0.00 0.00 0.00 60,384.960.742528

Base 37.493536 0.00 0.00 0.00 81,323.48

400500005 Total

20.95 0.000.004,338.000 Local 120,225.59

Base 0.00 27.96 0.00 161,198.74

COMMON STOCK NPV426211009 23 Nov 2011 28 Nov 2011 EUR/BE5 0.02MERRILL LYNCH INTERNATIONALDELHAIZE GROUP

628.000 NHIL Local 41.901704 0.00 9.21 0.00 26,305.060.749176

Base 55.930388 0.00 12.29 0.00 35,111.99

22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

628.000 NHHJ Local 43.285000 0.00 0.00 0.00 27,182.980.742528

Base 58.294092 0.00 0.00 0.00 36,608.69

426211009 Total

9.21 0.000.001,256.000 Local 53,488.04

Base 0.00 12.29 0.00 71,720.68

COMMON STOCK NPV449774009 23 Nov 2011 28 Nov 2011 EUR/BE5MERRILL LYNCH INTERNATIONALKBC GROEP NV

2,630.000 NHIL Local 8.876202 0.00 8.17 0.00 23,336.240.749176

Base 11.847953 0.00 10.91 0.00 31,149.21

22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

2,630.000 NHHJ Local 9.456000 0.00 0.00 0.00 24,869.280.742528

Base 12.734875 0.00 0.00 0.00 33,492.72

449774009 Total

8.17 0.000.005,260.000 Local 48,205.52

Base 0.00 10.91 0.00 64,641.93
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COMMON STOCK NPV475531901 28 Oct 2011 02 Nov 2011 EUR/BE5 0.11KEPLER EQUITIES PARISANHEUSER BUSCH INBEV NV

11,598.000 NHHP Local 40.066900 0.00 929.39 0.00 463,766.520.706040

Base 56.748768 0.00 1,316.34 0.00 656,855.87

23 Nov 2011 28 Nov 2011 EUR/BE5 0.02MERRILL LYNCH INTERNATIONAL

8,752.000 NHIL Local 42.793500 0.00 131.09 0.00 374,397.620.749176

Base 57.120757 0.00 174.98 0.00 499,745.88

22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

8,752.000 NHHJ Local 42.155000 0.00 0.00 0.00 368,940.560.742528

Base 56.772270 0.00 0.00 0.00 496,870.91

475531901 Total

1,060.48 0.000.0029,102.000 Local 1,207,104.70

Base 0.00 1,491.32 0.00 1,653,472.66

COMMON STOCK NPV482110004 23 Nov 2011 28 Nov 2011 EUR/BE5 0.03MERRILL LYNCH INTERNATIONALSOLVAY SA

928.000 NHIL Local 63.222600 0.00 20.53 0.00 58,650.040.749176

Base 84.389516 0.00 27.40 0.00 78,286.06

22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

928.000 NHHJ Local 62.620000 0.00 0.00 0.00 58,111.360.742528

Base 84.333524 0.00 0.00 0.00 78,261.51

482110004 Total

20.53 0.000.001,856.000 Local 116,761.40

Base 0.00 27.40 0.00 156,547.57

COMMON STOCK NPV559699905 23 Nov 2011 28 Nov 2011 EUR/BE5 0.01MERRILL LYNCH INTERNATIONALUCB SA

756.000 NHIL Local 29.201905 0.00 7.73 0.00 22,068.910.749176

Base 38.978698 0.00 10.32 0.00 29,457.58
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22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

756.000 NHHJ Local 28.765000 0.00 0.00 0.00 21,746.340.742528

Base 38.739286 0.00 0.00 0.00 29,286.90

559699905 Total

7.73 0.000.001,512.000 Local 43,815.25

Base 0.00 10.32 0.00 58,744.48

COMMON STOCK595527904 12 Oct 2011 17 Oct 2011 EUR/BE5 0.02LOOP CAPITAL MARKETS LLCOMEGA PHARMA

2,718.000 NHEH Local 34.425401 0.00 46.78 0.00 93,521.460.724428

Base 47.520804 0.00 64.58 0.00 129,096.97

13 Oct 2011 18 Oct 2011 EUR/BE5 0.02LOOP CAPITAL MARKETS LLC

2,923.000 NHEH Local 34.368101 0.00 50.23 0.00 100,407.730.728359

Base 47.185661 0.00 68.96 0.00 137,854.73

14 Oct 2011 19 Oct 2011 EUR/BE5 0.02UBS AG

2,747.000 NHEH Local 34.388800 0.00 33.06 0.00 94,432.970.721241

Base 47.680040 0.00 45.84 0.00 130,931.23

595527904 Total

130.07 0.000.008,388.000 Local 288,362.16

Base 0.00 179.38 0.00 397,882.93

COMMON STOCK NPV709732903 23 Nov 2011 28 Nov 2011 EUR/BE5 0.02MERRILL LYNCH INTERNATIONALGROUPE BRUXELLES LAMBERT SA

825.000 NHIL Local 50.031300 0.00 14.45 0.00 41,261.370.749176

Base 66.781771 0.00 19.29 0.00 55,075.67

22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

825.000 NHHJ Local 50.480000 0.00 0.00 0.00 41,646.000.742528

Base 67.983964 0.00 0.00 0.00 56,086.77
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Stl Date Fail Days Broker Name
Interest Commissions
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Base Currency: USD - US DOLLAR

709732903 Total

14.45 0.000.001,650.000 Local 82,907.37

Base 0.00 19.29 0.00 111,162.44

COMMON STOCK NPV726613904 23 Nov 2011 28 Nov 2011 EUR/BE5MERRILL LYNCH INTERNATIONALAGEAS

14,639.000 NHIL Local 1.153200 0.00 5.91 0.00 16,875.780.749176

Base 1.539291 0.00 7.89 0.00 22,525.79

22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

14,639.000 NHHJ Local 1.205000 0.00 0.00 0.00 17,640.000.742528

Base 1.622834 0.00 0.00 0.00 23,756.67

726613904 Total

5.91 0.000.0029,278.000 Local 34,515.78

Base 0.00 7.89 0.00 46,282.46

COMMON STOCK NPVACI009ZR8 28 Oct 2011 02 Nov 2011 EUR/BE5 0.09KAS-ASSOCIATIE N.V.COLRUYT SA

7,460.000 NHHP Local 30.962200 0.00 461.96 0.00 230,516.050.706040

Base 43.853323 0.00 654.30 0.00 326,491.49

28 Oct 2011 02 Nov 2011 EUR/BE5 0.09KEPLER EQUITIES PARIS

4,370.000 NHHP Local 31.001501 0.00 270.95 0.00 135,205.610.706040

Base 43.908987 0.00 383.76 0.00 191,498.51

31 Oct 2011 03 Nov 2011 EUR/BE5 0.09KAS-ASSOCIATIE N.V.

2,048.000 NHHP Local 30.480000 0.00 124.85 0.00 62,298.190.716949

Base 42.513484 0.00 174.14 0.00 86,893.47

31 Oct 2011 03 Nov 2011 EUR/BE5 0.01UBS AG

59.000 NHHP Local 30.396300 0.00 0.54 0.00 1,792.840.716949

Base 42.396740 0.00 0.75 0.00 2,500.65



Prepared by State StreetPage 2169

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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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31 Oct 2011 03 Nov 2011 EUR/BE5 0.09KEPLER EQUITIES PARIS

1,123.000 NHHP Local 30.521800 0.00 68.55 0.00 34,207.430.716949

Base 42.571787 0.00 95.61 0.00 47,712.50

01 Nov 2011 04 Nov 2011 EUR/BE5 0.08SVENSKA HANDELSBANKEN

17,629.000 NHHP Local 29.168800 0.00 1,028.43 0.00 513,188.350.731208

Base 39.891248 0.00 1,406.48 0.00 701,836.34

17 Nov 2011 22 Nov 2011 EUR/BE5 0.01UBS AG

2,986.000 NHHP Local 29.856500 0.00 26.75 0.00 89,124.760.739536

Base 40.371936 0.00 36.17 0.00 120,514.43

17 Nov 2011 22 Nov 2011 EUR/BE5 0.08KAS-ASSOCIATIE N.V.

7,464.000 NHHP Local 29.886900 0.00 446.15 0.00 222,629.670.739536

Base 40.413043 0.00 603.28 0.00 301,039.67

18 Nov 2011 23 Nov 2011 EUR/BE5 0.08KAS-ASSOCIATIE N.V.

12,459.000 NHHP Local 29.494600 0.00 734.95 0.00 366,738.270.739672

Base 39.875242 0.00 993.62 0.00 495,812.02

18 Nov 2011 23 Nov 2011 EUR/BE5 0.01UBS AG

11,126.000 NHHP Local 29.551600 0.00 98.64 0.00 328,692.460.739672

Base 39.952303 0.00 133.36 0.00 444,375.97

21 Nov 2011 24 Nov 2011 EUR/BE5 0.01UBS AG

1,619.000 NHHP Local 28.910100 0.00 14.04 0.00 46,791.410.739235

Base 39.108132 0.00 18.99 0.00 63,297.07

21 Nov 2011 24 Nov 2011 EUR/BE5 0.08KAS-ASSOCIATIE N.V.

7,786.000 NHHP Local 28.919699 0.00 450.34 0.00 224,718.440.739235

Base 39.121117 0.00 609.20 0.00 303,987.83

22 Nov 2011 25 Nov 2011 EUR/BE5 0.08KAS-ASSOCIATIE N.V.

10,590.000 NHHP Local 28.763300 0.00 609.21 0.00 303,994.140.740713

Base 38.831909 0.00 822.46 0.00 410,407.46
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22 Nov 2011 25 Nov 2011 EUR/BE5 0.01UBS AG

234.000 NHHP Local 28.860000 0.00 2.03 0.00 6,751.210.740713

Base 38.962459 0.00 2.74 0.00 9,114.47

23 Nov 2011 30 Nov 2011 EUR/BE5 0.082 KAS-ASSOCIATIE N.V.

7,162.000 NHHP Local 28.137600 0.00 403.04 0.00 201,118.450.749176

Base 37.558064 0.00 537.98 0.00 268,452.87

23 Nov 2011 28 Nov 2011 EUR/BE5 0.01MERRILL LYNCH INTERNATIONAL

546.000 NHIL Local 28.331209 0.00 5.41 0.00 15,463.430.749176

Base 37.816493 0.00 7.22 0.00 20,640.58

22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

546.000 NHHJ Local 28.865000 0.00 0.00 0.00 15,760.290.742528

Base 38.873956 0.00 0.00 0.00 21,225.18

ACI009ZR8 Total

4,745.84 0.000.0095,207.000 Local 2,798,991.00

Base 0.00 6,480.06 0.00 3,815,800.51

COMMON STOCK NPVB00D9P907 23 Nov 2011 28 Nov 2011 EUR/BE5 0.01MERRILL LYNCH INTERNATIONALBELGACOM SA

1,152.000 NHIL Local 22.231302 0.00 8.96 0.00 25,601.500.749176

Base 29.674338 0.00 11.96 0.00 34,172.88

22 Nov 2011 22 Nov 2011 EUR/BE5ASSET TRANSFER AT MARKET NON CASH

1,152.000 NHHJ Local 22.350000 0.00 0.00 0.00 25,747.200.742528

Base 30.099879 0.00 0.00 0.00 34,675.06

B00D9P907 Total

8.96 0.000.002,304.000 Local 51,348.70

Base 0.00 11.96 0.00 68,847.94
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180,151.000

0.00

0.00

8,278.78

6,032.30

0.00

0.00 4,845,725.51

6,606,302.34

Local

Base

BELGIUM Total

FINLAND

COMMON STOCK NPV451361901 12 Oct 2011 17 Oct 2011 EUR/FI2 0.01LOOP CAPITAL MARKETS LLCKEMIRA OYJ

40,227.000 NHEH Local 9.084500 0.00 182.72 0.00 365,259.460.724428

Base 12.540239 0.00 252.23 0.00 504,203.95

COMMON STOCKB119Q7904 08 Dec 2011 15 Dec 2011 EUR/FI2 0.012 JEFFERIES+ COMPANY INCPOYRY OYJ

4,431.000 NHEG Local 6.426800 0.00 45.56 0.00 28,431.590.750525

Base 8.563073 0.00 60.70 0.00 37,882.27

09 Dec 2011 16 Dec 2011 EUR/FI2 0.012 JEFFERIES+ COMPANY INC

10,033.000 NHEG Local 6.277800 0.00 100.78 0.00 62,884.390.748083

Base 8.391850 0.00 134.72 0.00 84,060.71

12 Dec 2011 19 Dec 2011 EUR/FI2 0.014 JEFFERIES+ COMPANY INC

2,786.000 NHEG Local 6.121200 0.00 27.29 0.00 17,026.370.758265

Base 8.072640 0.00 35.99 0.00 22,454.38

13 Dec 2011 19 Dec 2011 EUR/FI2 0.013 JEFFERIES+ COMPANY INC

12,397.000 NHEG Local 5.851000 0.00 116.06 0.00 72,418.790.763650

Base 7.661887 0.00 151.98 0.00 94,832.44

14 Dec 2011 19 Dec 2011 EUR/FI2 0.01JEFFERIES+ COMPANY INC

2,449.000 NHEG Local 5.710498 0.00 22.38 0.00 13,962.630.770891

Base 7.407659 0.00 29.03 0.00 18,112.33

15 Dec 2011 20 Dec 2011 EUR/FI2 0.01JEFFERIES+ COMPANY INC

11,719.000 NHEG Local 5.340600 0.00 100.14 0.00 62,486.350.768462

Base 6.949726 0.00 130.31 0.00 81,313.52
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16 Dec 2011 21 Dec 2011 EUR/FI2 0.01JEFFERIES+ COMPANY INC

7,385.000 NHEG Local 5.210301 0.00 61.56 0.00 38,416.510.766460

Base 6.797877 0.00 80.32 0.00 50,122.00

B119Q7904 Total

473.77 0.000.0051,200.000 Local 295,626.63

Base 0.00 623.05 0.00 388,777.65

91,427.000

0.00

0.00

875.28

656.49

0.00

0.00 660,886.09

892,981.60

Local

Base

FINLAND Total

FRANCE

COMMON STOCK EUR1.400212908 04 Oct 2011 07 Oct 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDBOUYGUES SA

13,242.000 NHHJ Local 24.169400 0.00 112.02 0.00 319,939.170.752276

Base 32.128368 0.00 148.91 0.00 425,294.93

COMMON STOCK EUR1.401225909 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALEADS NV

5,348.000 NHIL Local 20.458500 0.00 38.29 0.00 109,373.770.749176

Base 27.308002 0.00 51.11 0.00 145,992.09

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

5,348.000 NHHJ Local 20.800000 0.00 0.00 0.00 111,238.400.742528

Base 28.012412 0.00 0.00 0.00 149,810.38

401225909 Total

38.29 0.000.0010,696.000 Local 220,612.17

Base 0.00 51.11 0.00 295,802.47

COMMON STOCK EUR5.403187909 23 Nov 2011 28 Nov 2011 EUR/FR4MERRILL LYNCH INTERNATIONALVEOLIA ENVIRONNEMENT

5,790.000 NHIL Local 8.282200 0.00 16.78 0.00 47,937.160.749176

Base 11.055079 0.00 22.40 0.00 63,986.51
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22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

5,790.000 NHHJ Local 8.440000 0.00 0.00 0.00 48,867.600.742528

Base 11.366575 0.00 0.00 0.00 65,812.47

403187909 Total

16.78 0.000.0011,580.000 Local 96,804.76

Base 0.00 22.40 0.00 129,798.98

COMMON STOCK EUR.2405780909 28 Oct 2011 02 Nov 2011 EUR/FR4 0.23KEPLER EQUITIES PARISL OREAL

5,528.000 NHHP Local 80.564300 0.00 890.72 0.00 444,468.730.706040

Base 114.107274 0.00 1,261.57 0.00 629,523.44

29 Nov 2011 02 Dec 2011 EUR/FR4 0.21KEPLER EQUITIES PARIS

15,800.000 NHHP Local 77.306800 0.00 2,442.89 0.00 1,219,004.550.749457

Base 103.150414 0.00 3,259.55 0.00 1,626,517.00

01 Dec 2011 06 Dec 2011 EUR/FR4 0.03UBS AG

460.000 NHHP Local 79.637804 0.00 10.99 0.00 36,622.400.741537

Base 107.395591 0.00 14.82 0.00 49,387.15

01 Dec 2011 06 Dec 2011 EUR/FR4 0.21KEEFE BRUYETTE AND WOOD LIMITED

18,140.000 NHHP Local 79.561700 0.00 2,886.50 0.00 1,440,362.740.741537

Base 107.292960 0.00 3,892.59 0.00 1,942,401.71

02 Dec 2011 07 Dec 2011 EUR/FR4 0.21KEEFE BRUYETTE AND WOOD LIMITED

5,533.000 NHHP Local 79.605700 0.00 880.92 0.00 439,577.420.747133

Base 106.548232 0.00 1,179.07 0.00 588,352.30

23 Nov 2011 28 Nov 2011 EUR/FR4 0.04MERRILL LYNCH INTERNATIONAL

3,770.000 NHIL Local 76.022501 0.00 100.31 0.00 286,504.520.749176

Base 101.474822 0.00 133.89 0.00 382,426.19
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Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

3,770.000 NHHJ Local 76.030000 0.00 0.00 0.00 286,633.100.742528

Base 102.393446 0.00 0.00 0.00 386,023.29

405780909 Total

7,212.33 0.000.0053,001.000 Local 4,153,173.46

Base 0.00 9,741.49 0.00 5,604,631.08

COMMON STOCK EUR2.406139907 23 Nov 2011 28 Nov 2011 EUR/FR4 0.04MERRILL LYNCH INTERNATIONALCHRISTIAN DIOR

1,156.000 NHIL Local 89.241003 0.00 36.11 0.00 103,126.490.749176

Base 119.118876 0.00 48.20 0.00 137,653.22

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,156.000 NHHJ Local 90.140000 0.00 0.00 0.00 104,201.840.742528

Base 121.396099 0.00 0.00 0.00 140,333.89

406139907 Total

36.11 0.000.002,312.000 Local 207,328.33

Base 0.00 48.20 0.00 277,987.11

COMMON STOCK EUR.3406141903 23 Nov 2011 28 Nov 2011 EUR/FR4 0.05MERRILL LYNCH INTERNATIONALLVMH MOET HENNESSY LOUIS VUI

4,004.000 NHIL Local 107.375800 0.00 150.48 0.00 429,782.220.749176

Base 143.325200 0.00 200.86 0.00 573,673.24

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

4,004.000 NHHJ Local 108.150000 0.00 0.00 0.00 433,032.600.742528

Base 145.651074 0.00 0.00 0.00 583,186.90

406141903 Total

150.48 0.000.008,008.000 Local 862,814.82

Base 0.00 200.86 0.00 1,156,860.14
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COMMON STOCK EUR3.416279008 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALTHALES SA

1,763.000 NHIL Local 22.483398 0.00 13.87 0.00 39,624.360.749176

Base 30.010836 0.00 18.51 0.00 52,890.59

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,763.000 NHHJ Local 22.840000 0.00 0.00 0.00 40,266.920.742528

Base 30.759784 0.00 0.00 0.00 54,229.50

416279008 Total

13.87 0.000.003,526.000 Local 79,891.28

Base 0.00 18.51 0.00 107,120.09

COMMON STOCK EUR8.416343002 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALCAP GEMINI

1,759.000 NHIL Local 24.959301 0.00 15.37 0.00 43,888.040.749176

Base 33.315671 0.00 20.52 0.00 58,581.75

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,759.000 NHHJ Local 25.865002 0.00 0.00 0.00 45,496.540.742528

Base 34.833700 0.00 0.00 0.00 61,272.48

416343002 Total

15.37 0.000.003,518.000 Local 89,384.58

Base 0.00 20.52 0.00 119,854.23

COMMON STOCK417841004 23 Nov 2011 28 Nov 2011 EUR/FR4 0.03MERRILL LYNCH INTERNATIONALCASINO GUICHARD PERRACHON

513.000 NHIL Local 60.339400 0.00 10.83 0.00 30,943.280.749176

Base 80.541021 0.00 14.46 0.00 41,303.08

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

513.000 NHHJ Local 61.220000 0.00 0.00 0.00 31,405.860.742528

Base 82.448070 0.00 0.00 0.00 42,295.86
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417841004 Total

10.83 0.000.001,026.000 Local 62,349.14

Base 0.00 14.46 0.00 83,598.94

COMMON STOCK EUR4.419954003 29 Nov 2011 02 Dec 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLCCIMENTS FRANCAIS

1,387.000 NHEH Local 55.359900 0.00 38.39 0.00 76,745.790.749457

Base 73.866679 0.00 51.22 0.00 102,401.86

COMMON STOCK EUR.4421539008 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALCIE GENERALE DE GEOPHYSIQUE

3,938.000 NHIL Local 14.321600 0.00 19.74 0.00 56,378.720.749176

Base 19.116469 0.00 26.35 0.00 75,254.31

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

3,938.000 NHHJ Local 14.700000 0.00 0.00 0.00 57,888.600.742528

Base 19.797232 0.00 0.00 0.00 77,961.50

421539008 Total

19.74 0.000.007,876.000 Local 114,267.32

Base 0.00 26.35 0.00 153,215.81

COMMON STOCK EUR1.434407904 10 Nov 2011 15 Nov 2011 EUR/FR4 0.07JEFFERIES+ COMPANY INCFFP

400.000 NHEG Local 31.549100 0.00 20.19 0.00 12,599.450.735348

Base 42.903632 0.00 27.46 0.00 17,134.00

11 Nov 2011 16 Nov 2011 EUR/FR4 0.07JEFFERIES+ COMPANY INC

893.000 NHEG Local 31.361803 0.00 44.81 0.00 27,961.280.725821

Base 43.208729 0.00 61.74 0.00 38,523.66

14 Nov 2011 17 Nov 2011 EUR/FR4 0.07JEFFERIES+ COMPANY INC

1,000.000 NHEG Local 30.814100 0.00 49.30 0.00 30,764.800.734134

Base 41.973400 0.00 67.15 0.00 41,906.25
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15 Nov 2011 18 Nov 2011 EUR/FR4 0.07JEFFERIES+ COMPANY INC

1,469.000 NHEG Local 30.265100 0.00 71.14 0.00 44,388.290.739372

Base 40.933522 0.00 96.22 0.00 60,035.12

16 Nov 2011 21 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

1,041.000 NHEG Local 29.272700 0.00 48.76 0.00 30,424.120.740494

Base 39.531313 0.00 65.85 0.00 41,086.25

17 Nov 2011 22 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

134.000 NHEG Local 28.776567 0.00 6.17 0.00 3,849.890.739536

Base 38.911651 0.00 8.34 0.00 5,205.82

18 Nov 2011 23 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

4,171.000 NHEG Local 28.866500 0.00 192.64 0.00 120,209.530.739672

Base 39.026082 0.00 260.44 0.00 162,517.35

21 Nov 2011 24 Nov 2011 EUR/FR4 0.06JEFFERIES+ COMPANY INC

2,392.000 NHEG Local 28.851200 0.00 110.42 0.00 68,901.650.742528

Base 38.855370 0.00 148.71 0.00 92,793.34

434407904 Total

543.43 0.000.0011,500.000 Local 339,099.01

Base 0.00 735.91 0.00 459,201.79

COMMON STOCK EUR3.436892905 12 Oct 2011 17 Oct 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDRALLYE SA

200.000 NHHV Local 23.525800 0.00 1.88 0.00 4,703.280.724428

Base 32.475001 0.00 2.60 0.00 6,492.41

18 Oct 2011 21 Oct 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 22.484200 0.00 1.80 0.00 4,495.040.728890

Base 30.847179 0.00 2.47 0.00 6,166.97
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Base Currency: USD - US DOLLAR

20 Oct 2011 25 Oct 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 22.461100 0.00 1.80 0.00 4,490.420.731475

Base 30.706586 0.00 2.46 0.00 6,138.86

21 Oct 2011 26 Oct 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 22.512700 0.00 1.80 0.00 4,500.740.720825

Base 31.231852 0.00 2.50 0.00 6,243.87

24 Oct 2011 27 Oct 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 22.591100 0.00 1.81 0.00 4,516.410.717772

Base 31.473922 0.00 2.52 0.00 6,292.26

27 Oct 2011 01 Nov 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 23.029600 0.00 1.84 0.00 4,604.080.705617

Base 32.637536 0.00 2.61 0.00 6,524.90

28 Oct 2011 02 Nov 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 23.276600 0.00 1.86 0.00 4,653.460.706040

Base 32.967821 0.00 2.63 0.00 6,590.93

01 Nov 2011 04 Nov 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

251.000 NHHV Local 21.911000 0.00 2.20 0.00 5,497.460.731208

Base 29.965482 0.00 3.01 0.00 7,518.33

436892905 Total

14.99 0.000.001,651.000 Local 37,460.89

Base 0.00 20.80 0.00 51,968.53

COMMON STOCK EUR.4438042905 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALPUBLICIS GROUPE

1,971.000 NHIL Local 32.335100 0.00 22.31 0.00 63,710.170.749176

Base 43.160886 0.00 29.78 0.00 85,040.32
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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 Proceeds

Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,971.000 NHHJ Local 32.260000 0.00 0.00 0.00 63,584.460.742528

Base 43.446175 0.00 0.00 0.00 85,632.41

438042905 Total

22.31 0.000.003,942.000 Local 127,294.63

Base 0.00 29.78 0.00 170,672.73

COMMON STOCK EUR6.1454721002 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALLAGARDERE S.C.A.

1,551.000 NHIL Local 16.922800 0.00 9.19 0.00 26,238.070.749176

Base 22.588551 0.00 12.27 0.00 35,022.57

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,551.000 NHHJ Local 17.810000 0.00 0.00 0.00 27,623.310.742528

Base 23.985629 0.00 0.00 0.00 37,201.71

454721002 Total

9.19 0.000.003,102.000 Local 53,861.38

Base 0.00 12.27 0.00 72,224.28

REIT NPV455440909 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALICADE

547.000 NHIL Local 52.259909 0.00 10.01 0.00 28,576.160.749176

Base 69.756518 0.00 13.36 0.00 38,143.45

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

547.000 NHHJ Local 53.850000 0.00 0.00 0.00 29,455.950.742528

Base 72.522523 0.00 0.00 0.00 39,669.82

455440909 Total

10.01 0.000.001,094.000 Local 58,032.11

Base 0.00 13.36 0.00 77,813.27
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR2.458836004 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALMICHELIN (CGDE) B

3,610.000 NHIL Local 41.916601 0.00 52.96 0.00 151,265.970.749176

Base 55.950272 0.00 70.69 0.00 201,909.79

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

3,610.000 NHHJ Local 43.090000 0.00 0.00 0.00 155,554.900.742528

Base 58.031482 0.00 0.00 0.00 209,493.65

458836004 Total

52.96 0.000.007,220.000 Local 306,820.87

Base 0.00 70.69 0.00 411,403.44

COMMON STOCK468232004 28 Nov 2011 01 Dec 2011 EUR/FR4 0.03MERRILL LYNCH INTERNATIONALPERNOD RICARD SA

2,540.000 NHIL Local 66.500000 0.00 59.12 0.00 168,850.880.749934

Base 88.674470 0.00 78.83 0.00 225,154.32

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

2,540.000 NHHJ Local 63.770000 0.00 0.00 0.00 161,975.800.742528

Base 85.882284 0.00 0.00 0.00 218,141.00

468232004 Total

59.12 0.000.005,080.000 Local 330,826.68

Base 0.00 78.83 0.00 443,295.32

COMMON STOCK471279901 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALRENAULT SA

5,618.000 NHIL Local 23.989699 0.00 47.17 0.00 134,726.960.749176

Base 32.021446 0.00 62.96 0.00 179,833.52

06 Dec 2011 09 Dec 2011 EUR/FR4 0.01JP MORGANSECURITIES LIMITED

18,340.000 NHHJ Local 29.208400 0.00 187.49 0.00 535,494.570.746464

Base 39.129014 0.00 251.17 0.00 717,374.94
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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 Proceeds

Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

5,618.000 NHHJ Local 24.490000 0.00 0.00 0.00 137,584.820.742528

Base 32.981921 0.00 0.00 0.00 185,292.43

471279901 Total

234.66 0.000.0029,576.000 Local 807,806.35

Base 0.00 314.13 0.00 1,082,500.89

COMMON STOCK EUR1.0479213001 12 Oct 2011 17 Oct 2011 EUR/FR4 0.04LOOP CAPITAL MARKETS LLCSEB SA

7,995.000 NHEH Local 60.110901 0.00 240.29 0.00 480,346.360.724428

Base 82.977054 0.00 331.70 0.00 663,069.84

COMMON STOCK EUR5.5483477907 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALVIVENDI SA

16,562.000 NHIL Local 15.714000 0.00 91.09 0.00 260,164.180.749176

Base 20.975045 0.00 121.59 0.00 347,267.10

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

16,562.000 NHHJ Local 15.860000 0.00 0.00 0.00 262,673.320.742528

Base 21.359464 0.00 0.00 0.00 353,755.44

483477907 Total

91.09 0.000.0033,124.000 Local 522,837.50

Base 0.00 121.59 0.00 701,022.54

COMMON STOCK EUR4.0517617908 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALFRANCE TELECOM SA

22,097.000 NHIL Local 11.768200 0.00 91.01 0.00 259,950.910.749176

Base 15.708191 0.00 121.48 0.00 346,982.43

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

22,097.000 NHHJ Local 11.970000 0.00 0.00 0.00 264,501.090.742528

Base 16.120604 0.00 0.00 0.00 356,216.99
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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

517617908 Total

91.01 0.000.0044,194.000 Local 524,452.00

Base 0.00 121.48 0.00 703,199.42

COMMON STOCK NPV525397907 28 Oct 2011 02 Nov 2011 EUR/FR4 0.70KEPLER EQUITIES PARISHERMES INTERNATIONAL

1,117.000 NHHP Local 246.692704 0.00 551.11 0.00 275,004.640.706040

Base 349.403297 0.00 780.56 0.00 389,502.92

31 Oct 2011 03 Nov 2011 EUR/FR4 0.69KEPLER EQUITIES PARIS

487.000 NHHP Local 246.282505 0.00 239.88 0.00 119,699.700.716949

Base 343.514678 0.00 334.58 0.00 166,957.06

14 Dec 2011 19 Dec 2011 EUR/FR4 0.58REDBURN PARTNERS LLP

1,064.000 NHHP Local 223.313017 0.00 475.21 0.00 237,129.840.770891

Base 289.681702 0.00 616.44 0.00 307,604.89

15 Dec 2011 20 Dec 2011 EUR/FR4 0.43UBS AG

964.000 NHHP Local 220.158800 0.00 318.35 0.00 211,914.730.768462

Base 286.492761 0.00 414.27 0.00 275,764.75

525397907 Total

1,584.55 0.000.003,632.000 Local 843,748.91

Base 0.00 2,145.85 0.00 1,139,829.62

COMMON STOCK EUR1.533004909 23 Nov 2011 28 Nov 2011 EUR/FR4 0.03MERRILL LYNCH INTERNATIONALDASSAULT SYSTEMES SA

1,195.000 NHIL Local 58.217004 0.00 24.35 0.00 69,544.970.749176

Base 77.708047 0.00 32.50 0.00 92,828.61

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,195.000 NHHJ Local 59.500000 0.00 0.00 0.00 71,102.500.742528

Base 80.131657 0.00 0.00 0.00 95,757.33
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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

533004909 Total

24.35 0.000.002,390.000 Local 140,647.47

Base 0.00 32.50 0.00 188,585.94

COMMON STOCK EUR4.550507909 23 Nov 2011 28 Nov 2011 EUR/FR4 0.05MERRILL LYNCH INTERNATIONALPPR

1,166.000 NHIL Local 103.480901 0.00 42.23 0.00 120,616.500.749176

Base 138.126289 0.00 56.37 0.00 160,998.88

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,166.000 NHHJ Local 104.400000 0.00 0.00 0.00 121,730.400.742528

Base 140.600755 0.00 0.00 0.00 163,940.48

550507909 Total

42.23 0.000.002,332.000 Local 242,346.90

Base 0.00 56.37 0.00 324,939.36

COMMON STOCK EUR1.554398909 23 Nov 2011 28 Nov 2011 EUR/FR4MERRILL LYNCH INTERNATIONALCNP ASSURANCES

3,434.000 NHIL Local 9.041401 0.00 10.87 0.00 31,037.300.749176

Base 12.068461 0.00 14.51 0.00 41,428.58

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

3,434.000 NHHJ Local 9.307000 0.00 0.00 0.00 31,960.240.742528

Base 12.534207 0.00 0.00 0.00 43,042.47

554398909 Total

10.87 0.000.006,868.000 Local 62,997.54

Base 0.00 14.51 0.00 84,471.05

COMMON STOCK EUR1.0561709908 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALNEOPOST SA

1,585.000 NHIL Local 50.132500 0.00 27.81 0.00 79,432.200.749176

Base 66.916853 0.00 37.12 0.00 106,026.09
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,585.000 NHHJ Local 52.590000 0.00 0.00 0.00 83,355.150.742528

Base 70.825609 0.00 0.00 0.00 112,258.59

561709908 Total

27.81 0.000.003,170.000 Local 162,787.35

Base 0.00 37.12 0.00 218,284.68

COMMON STOCK EUR1.563361906 29 Nov 2011 02 Dec 2011 EUR/FR4 0.03LOOP CAPITAL MARKETS LLCSOPRA GROUP

126.000 NHEH Local 40.056667 0.00 2.52 0.00 5,044.620.749457

Base 53.447585 0.00 3.36 0.00 6,731.03

30 Nov 2011 05 Dec 2011 EUR/FR4 0.03LOOP CAPITAL MARKETS LLC

144.000 NHEH Local 40.085833 0.00 2.89 0.00 5,769.470.743356

Base 53.925485 0.00 3.89 0.00 7,761.38

01 Dec 2011 06 Dec 2011 EUR/FR4 0.03LOOP CAPITAL MARKETS LLC

288.000 NHEH Local 39.522917 0.00 5.69 0.00 11,376.910.741537

Base 53.298645 0.00 7.67 0.00 15,342.34

02 Dec 2011 07 Dec 2011 EUR/FR4 0.05MERRILL LYNCH INTERNATIONAL

2,344.000 NHEH Local 39.600000 0.00 92.82 0.00 92,729.580.747133

Base 53.002611 0.00 124.23 0.00 124,113.89

02 Dec 2011 07 Dec 2011 EUR/FR4 0.03LOOP CAPITAL MARKETS LLC

66.000 NHEH Local 39.524242 0.00 1.30 0.00 2,607.300.747133

Base 52.901213 0.00 1.74 0.00 3,489.74

563361906 Total

105.22 0.000.002,968.000 Local 117,527.88

Base 0.00 140.89 0.00 157,438.38
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR2.5564156909 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALCARREFOUR SA

7,677.000 NHIL Local 17.267199 0.00 46.40 0.00 132,513.890.749176

Base 23.048254 0.00 61.93 0.00 176,879.52

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

7,677.000 NHHJ Local 17.835000 0.00 0.00 0.00 136,919.300.742528

Base 24.019296 0.00 0.00 0.00 184,396.14

564156909 Total

46.40 0.000.0015,354.000 Local 269,433.19

Base 0.00 61.93 0.00 361,275.66

COMMON STOCK EUR1.565478906 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALATOS

725.000 NHIL Local 31.805200 0.00 8.07 0.00 23,050.700.749176

Base 42.453576 0.00 10.77 0.00 30,768.07

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

725.000 NHHJ Local 32.360000 0.00 0.00 0.00 23,461.000.742528

Base 43.580841 0.00 0.00 0.00 31,596.11

565478906 Total

8.07 0.000.001,450.000 Local 46,511.70

Base 0.00 10.77 0.00 62,364.18

COMMON STOCK EUR2.0567173901 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALSANOFI

13,655.000 NHIL Local 48.011100 0.00 229.46 0.00 655,362.110.749176

Base 64.085208 0.00 306.28 0.00 874,777.24

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

13,655.000 NHHJ Local 48.555000 0.00 0.00 0.00 663,018.530.742528

Base 65.391473 0.00 0.00 0.00 892,920.57
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Base Currency: USD - US DOLLAR

567173901 Total

229.46 0.000.0027,310.000 Local 1,318,380.64

Base 0.00 306.28 0.00 1,767,697.81

COMMON STOCK EUR3.585284904 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALACCOR SA

2,901.000 NHIL Local 18.290500 0.00 18.57 0.00 53,042.170.749176

Base 24.414156 0.00 24.79 0.00 70,800.68

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

2,901.000 NHHJ Local 18.775001 0.00 0.00 0.00 54,466.280.742528

Base 25.285242 0.00 0.00 0.00 73,352.49

585284904 Total

18.57 0.000.005,802.000 Local 107,508.45

Base 0.00 24.79 0.00 144,153.17

COMMON STOCK596233908 23 Nov 2011 28 Nov 2011 EUR/FR4MERRILL LYNCH INTERNATIONALSTMICROELECTRONICS NV

22,682.000 NHIL Local 4.402400 0.00 34.95 0.00 99,820.290.749176

Base 5.876323 0.00 46.65 0.00 133,240.11

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

22,682.000 NHHJ Local 4.700000 0.00 0.00 0.00 106,605.400.742528

Base 6.329728 0.00 0.00 0.00 143,570.88

596233908 Total

34.95 0.000.0045,364.000 Local 206,425.69

Base 0.00 46.65 0.00 276,810.99

COMMON STOCK596651901 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALSOCIETE GENERALE

8,587.000 NHIL Local 15.272400 0.00 45.90 0.00 131,098.200.749176

Base 20.385597 0.00 61.27 0.00 174,989.86
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

8,587.000 NHHJ Local 16.010000 0.00 0.00 0.00 137,477.870.742528

Base 21.561477 0.00 0.00 0.00 185,148.40

596651901 Total

45.90 0.000.0017,174.000 Local 268,576.07

Base 0.00 61.27 0.00 360,138.26

COMMON STOCK EUR.4599390903 23 Nov 2011 28 Nov 2011 EUR/FR4MERRILL LYNCH INTERNATIONALM6 METROPOLE TELEVISION

842.000 NHIL Local 9.501500 0.00 2.80 0.00 7,997.460.749176

Base 12.682601 0.00 3.74 0.00 10,675.01

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

842.000 NHHJ Local 9.810000 0.00 0.00 0.00 8,260.020.742528

Base 13.211627 0.00 0.00 0.00 11,124.19

599390903 Total

2.80 0.000.001,684.000 Local 16,257.48

Base 0.00 3.74 0.00 21,799.20

COMMON STOCK EUR.2599711900 23 Nov 2011 28 Nov 2011 EUR/FR4MERRILL LYNCH INTERNATIONALTELEVISION FRANCAISE (T.F.1)

1,613.000 NHIL Local 7.474303 0.00 4.22 0.00 12,051.830.749176

Base 9.976698 0.00 5.63 0.00 16,086.78

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,613.000 NHHJ Local 7.540000 0.00 0.00 0.00 12,162.020.742528

Base 10.154501 0.00 0.00 0.00 16,379.21

599711900 Total

4.22 0.000.003,226.000 Local 24,213.85

Base 0.00 5.63 0.00 32,465.99
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Base Currency: USD - US DOLLAR

COMMON STOCK NPV704239904 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALEURAZEO

506.000 NHIL Local 27.411403 0.00 4.85 0.00 13,865.320.749176

Base 36.588736 0.00 6.47 0.00 18,507.43

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

506.000 NHHJ Local 28.330000 0.00 0.00 0.00 14,334.980.742528

Base 38.153439 0.00 0.00 0.00 19,305.64

704239904 Total

4.85 0.000.001,012.000 Local 28,200.30

Base 0.00 6.47 0.00 37,813.07

COMMON STOCK EUR4.706271905 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALSODEXO

2,186.000 NHIL Local 49.120901 0.00 37.58 0.00 107,340.710.749176

Base 65.566570 0.00 50.16 0.00 143,278.36

29 Nov 2011 02 Dec 2011 EUR/FR4 0.03LOOP CAPITAL MARKETS LLC

8,876.000 NHEH Local 51.897200 0.00 230.32 0.00 460,409.230.749457

Base 69.246401 0.00 307.32 0.00 614,323.74

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

2,186.000 NHHJ Local 49.305000 0.00 0.00 0.00 107,780.730.742528

Base 66.401537 0.00 0.00 0.00 145,153.76

706271905 Total

267.90 0.000.0013,248.000 Local 675,530.67

Base 0.00 357.48 0.00 902,755.86

REIT EUR5.707624904 23 Nov 2011 28 Nov 2011 EUR/FR4 0.06MERRILL LYNCH INTERNATIONALUNIBAIL RODAMCO SE

1,348.000 NHIL Local 126.944503 0.00 59.89 0.00 171,061.300.749176

Base 169.445501 0.00 79.94 0.00 228,332.59
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Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,348.000 NHHJ Local 125.500000 0.00 0.00 0.00 169,174.000.742528

Base 169.017196 0.00 0.00 0.00 227,835.18

707624904 Total

59.89 0.000.002,696.000 Local 340,235.30

Base 0.00 79.94 0.00 456,167.77

COMMON STOCK708842901 23 Nov 2011 28 Nov 2011 EUR/FR4MERRILL LYNCH INTERNATIONALAXA SA

23,189.000 NHIL Local 8.678700 0.00 70.44 0.00 201,179.930.749176

Base 11.584327 0.00 94.02 0.00 268,534.94

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

23,189.000 NHHJ Local 9.027999 0.00 0.00 0.00 209,350.290.742528

Base 12.158463 0.00 0.00 0.00 281,942.62

708842901 Total

70.44 0.000.0046,378.000 Local 410,530.22

Base 0.00 94.02 0.00 550,477.56

COMMON STOCK EUR1.710352907 12 Oct 2011 17 Oct 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLCPEUGEOT SA

7,786.000 NHEH Local 17.627501 0.00 68.62 0.00 137,179.100.724428

Base 24.332992 0.00 94.72 0.00 189,361.95

23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

7,175.000 NHIL Local 11.796201 0.00 29.62 0.00 84,608.120.749176

Base 15.745567 0.00 39.54 0.00 112,934.90

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

7,175.000 NHHJ Local 12.070000 0.00 0.00 0.00 86,602.250.742528

Base 16.255279 0.00 0.00 0.00 116,631.63
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Base Currency: USD - US DOLLAR

710352907 Total

98.24 0.000.0022,136.000 Local 308,389.47

Base 0.00 134.26 0.00 418,928.48

COMMON STOCK EUR.18721247906 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALESSILOR INTERNATIONAL

2,205.000 NHIL Local 51.188100 0.00 39.50 0.00 112,830.260.749176

Base 68.325867 0.00 52.72 0.00 150,605.81

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

2,205.000 NHHJ Local 51.020000 0.00 0.00 0.00 112,499.100.742528

Base 68.711215 0.00 0.00 0.00 151,508.23

721247906 Total

39.50 0.000.004,410.000 Local 225,329.36

Base 0.00 52.72 0.00 302,114.04

COMMON STOCK EUR4.0738048909 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALCOMPAGNIE DE SAINT GOBAIN

6,786.000 NHIL Local 27.558800 0.00 65.45 0.00 186,948.570.749176

Base 36.785482 0.00 87.36 0.00 249,538.92

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

6,786.000 NHHJ Local 28.055000 0.00 0.00 0.00 190,381.230.742528

Base 37.783087 0.00 0.00 0.00 256,396.03

738048909 Total

65.45 0.000.0013,572.000 Local 377,329.80

Base 0.00 87.36 0.00 505,934.95

REIT EUR1.4758255905 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALKLEPIERRE

1,921.000 NHIL Local 19.014701 0.00 12.78 0.00 36,514.460.749176

Base 25.380820 0.00 17.06 0.00 48,739.50
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22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,921.000 NHHJ Local 19.490000 0.00 0.00 0.00 37,440.290.742528

Base 26.248168 0.00 0.00 0.00 50,422.73

758255905 Total

12.78 0.000.003,842.000 Local 73,954.75

Base 0.00 17.06 0.00 99,162.23

REIT EUR7.5774246904 23 Nov 2011 28 Nov 2011 EUR/FR4 0.03MERRILL LYNCH INTERNATIONALGECINA SA

550.000 NHIL Local 55.198600 0.00 10.63 0.00 30,348.600.749176

Base 73.679082 0.00 14.19 0.00 40,509.31

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

550.000 NHHJ Local 57.100000 0.00 0.00 0.00 31,405.000.742528

Base 76.899455 0.00 0.00 0.00 42,294.70

774246904 Total

10.63 0.000.001,100.000 Local 61,753.60

Base 0.00 14.19 0.00 82,804.01

RECEIPT NPVB00ZQQ907 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALSES

4,656.000 NHIL Local 17.377300 0.00 28.32 0.00 80,880.390.749176

Base 23.195217 0.00 37.80 0.00 107,959.13

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

4,656.000 NHHJ Local 17.210000 0.00 0.00 0.00 80,129.760.742528

Base 23.177577 0.00 0.00 0.00 107,914.80

B00ZQQ907 Total

28.32 0.000.009,312.000 Local 161,010.15

Base 0.00 37.80 0.00 215,873.93
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COMMON STOCK EUR2.B011GL903 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALIMERYS SA

467.000 NHIL Local 33.835011 0.00 5.53 0.00 15,795.420.749176

Base 45.162967 0.00 7.38 0.00 21,083.72

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

467.000 NHHJ Local 34.025010 0.00 0.00 0.00 15,889.680.742528

Base 45.823190 0.00 0.00 0.00 21,399.43

B011GL903 Total

5.53 0.000.00934.000 Local 31,685.10

Base 0.00 7.38 0.00 42,483.15

COMMON STOCK NPVB01MJR901 28 Oct 2011 02 Nov 2011 EUR/FR4 0.18CREDIT AGRICOLE INDOSUEZ CHEUVREUXBIOMERIEUX

4,588.000 NHHP Local 64.239800 0.00 589.46 0.00 294,142.740.706040

Base 90.986063 0.00 834.88 0.00 416,609.17

28 Oct 2011 02 Nov 2011 EUR/FR4 0.03UBS AG

447.000 NHHP Local 64.352800 0.00 8.63 0.00 28,757.070.706040

Base 91.146111 0.00 12.22 0.00 40,730.09

31 Oct 2011 03 Nov 2011 EUR/FR4 0.18CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,904.000 NHHP Local 63.141901 0.00 493.01 0.00 246,012.970.716949

Base 88.070283 0.00 687.65 0.00 343,138.73

12 Dec 2011 15 Dec 2011 EUR/FR4 0.02UBS AG

569.000 NHHP Local 55.374306 0.00 9.45 0.00 31,498.530.758265

Base 73.027643 0.00 12.46 0.00 41,540.27

12 Dec 2011 15 Dec 2011 EUR/FR4 0.15CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,128.000 NHHP Local 55.415800 0.00 346.68 0.00 172,993.940.758265

Base 73.082366 0.00 457.20 0.00 228,144.43
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13 Dec 2011 16 Dec 2011 EUR/FR4 0.14CREDIT AGRICOLE INDOSUEZ CHEUVREUX

3,837.000 NHHP Local 54.772400 0.00 420.32 0.00 209,741.380.763650

Base 71.724481 0.00 550.41 0.00 274,656.43

B01MJR901 Total

1,867.55 0.000.0016,473.000 Local 983,146.63

Base 0.00 2,554.82 0.00 1,344,819.12

COMMON STOCK EUR.2B058TZ909 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALSAFRAN SA

3,124.000 NHIL Local 20.889300 0.00 22.84 0.00 65,235.330.749176

Base 27.883034 0.00 30.49 0.00 87,076.11

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

3,124.000 NHHJ Local 20.660000 0.00 0.00 0.00 64,541.840.742528

Base 27.823867 0.00 0.00 0.00 86,921.76

B058TZ909 Total

22.84 0.000.006,248.000 Local 129,777.17

Base 0.00 30.49 0.00 173,997.87

COMMON STOCK EUR.17B08V9H907 10 Nov 2011 15 Nov 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INCPLASTIC OMNIUM

3,200.000 NHEG Local 18.538700 0.00 94.92 0.00 59,228.920.735348

Base 25.210785 0.00 129.08 0.00 80,545.43

11 Nov 2011 16 Nov 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

6,600.000 NHEG Local 18.425400 0.00 194.57 0.00 121,413.070.725821

Base 25.385598 0.00 268.07 0.00 167,276.88

14 Nov 2011 16 Nov 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

2,000.000 NHEG Local 18.658700 0.00 59.71 0.00 37,257.690.734134

Base 25.415932 0.00 81.33 0.00 50,750.53
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15 Nov 2011 18 Nov 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

2,940.000 NHEG Local 18.311401 0.00 86.14 0.00 53,749.380.739372

Base 24.766154 0.00 116.50 0.00 72,695.99

16 Nov 2011 21 Nov 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

3,400.000 NHEG Local 17.739600 0.00 96.50 0.00 60,218.140.740494

Base 23.956440 0.00 130.32 0.00 81,321.58

17 Nov 2011 22 Nov 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

5,500.000 NHEG Local 16.997600 0.00 149.58 0.00 93,337.220.739536

Base 22.984141 0.00 202.26 0.00 126,210.52

18 Nov 2011 23 Nov 2011 EUR/FR4 0.04JEFFERIES+ COMPANY INC

5,200.000 NHEG Local 16.620400 0.00 138.28 0.00 86,287.800.739672

Base 22.469960 0.00 186.95 0.00 116,656.84

21 Nov 2011 24 Nov 2011 EUR/FR4 0.03JEFFERIES+ COMPANY INC

2,000.000 NHEG Local 15.905200 0.00 50.90 0.00 31,759.500.742528

Base 21.420337 0.00 68.55 0.00 42,772.12

28 Nov 2011 01 Dec 2011 EUR/FR4 0.03JEFFERIES+ COMPANY INC

2,460.000 NHEG Local 15.808602 0.00 62.22 0.00 38,826.940.749934

Base 21.079991 0.00 82.97 0.00 51,773.81

B08V9H907 Total

932.82 0.000.0033,300.000 Local 582,078.66

Base 0.00 1,266.03 0.00 790,003.70

COMMON STOCK EUR1.B0C2CQ902 29 Nov 2011 01 Dec 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDGDF SUEZ

15,204.000 NHIL Local 19.364900 0.00 103.05 0.00 294,320.890.749457

Base 25.838574 0.00 137.50 0.00 392,712.18
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22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

15,204.000 NHHJ Local 18.575000 0.00 0.00 0.00 282,414.300.742528

Base 25.015892 0.00 0.00 0.00 380,341.62

B0C2CQ902 Total

103.05 0.000.0030,408.000 Local 576,735.19

Base 0.00 137.50 0.00 773,053.80

COMMON STOCK EUR1.0B0M7KJ907 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALEUTELSAT COMMUNICATIONS

819.000 NHIL Local 27.847802 0.00 7.98 0.00 22,799.370.749176

Base 37.171241 0.00 10.65 0.00 30,432.60

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

819.000 NHHJ Local 27.595006 0.00 0.00 0.00 22,600.310.742528

Base 37.163577 0.00 0.00 0.00 30,436.97

B0M7KJ907 Total

7.98 0.000.001,638.000 Local 45,399.68

Base 0.00 10.65 0.00 60,869.57

COMMON STOCK EUR4.B11ZRK906 12 Oct 2011 17 Oct 2011 EUR/FR4 0.02LOOP CAPITAL MARKETS LLCLEGRAND SA

11,823.000 NHEH Local 25.452500 0.00 150.46 0.00 300,774.450.724428

Base 35.134617 0.00 207.69 0.00 415,188.88

23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

3,442.000 NHIL Local 22.905601 0.00 27.59 0.00 78,813.490.749176

Base 30.574392 0.00 36.83 0.00 105,200.23

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

3,442.000 NHHJ Local 22.945000 0.00 0.00 0.00 78,976.690.742528

Base 30.901191 0.00 0.00 0.00 106,361.90
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B11ZRK906 Total

178.05 0.000.0018,707.000 Local 458,564.63

Base 0.00 244.52 0.00 626,751.01

COMMON STOCK EUR4.0B13X01900 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALEIFFAGE

632.000 NHIL Local 17.090000 0.00 3.78 0.00 10,797.100.749176

Base 22.811729 0.00 5.05 0.00 14,411.97

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

632.000 NHHJ Local 17.550000 0.00 0.00 0.00 11,091.600.742528

Base 23.635475 0.00 0.00 0.00 14,937.62

B13X01900 Total

3.78 0.000.001,264.000 Local 21,888.70

Base 0.00 5.05 0.00 29,349.59

COMMON STOCK EUR3.0B164FY903 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALADP

386.000 NHIL Local 51.045600 0.00 6.90 0.00 19,696.700.749176

Base 68.135658 0.00 9.21 0.00 26,291.15

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

386.000 NHHJ Local 52.050000 0.00 0.00 0.00 20,091.300.742528

Base 70.098368 0.00 0.00 0.00 27,057.97

B164FY903 Total

6.90 0.000.00772.000 Local 39,788.00

Base 0.00 9.21 0.00 53,349.12

COMMON STOCK EUR2.B197DR900 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALVALLOUREC

1,669.000 NHIL Local 40.453100 0.00 23.63 0.00 67,492.590.749176

Base 53.996791 0.00 31.54 0.00 90,089.10
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22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

1,669.000 NHHJ Local 41.015002 0.00 0.00 0.00 68,454.040.742528

Base 55.236973 0.00 0.00 0.00 92,190.51

B197DR900 Total

23.63 0.000.003,338.000 Local 135,946.63

Base 0.00 31.54 0.00 182,279.61

COMMON STOCKB1LB9P906 12 Oct 2011 17 Oct 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLCSCOR SE

16,332.000 NHEH Local 17.465700 0.00 142.62 0.00 285,107.190.724428

Base 24.109642 0.00 196.87 0.00 393,561.80

23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONAL

2,480.000 NHIL Local 16.650702 0.00 14.45 0.00 41,279.290.749176

Base 22.225354 0.00 19.29 0.00 55,099.59

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

2,480.000 NHHJ Local 16.740000 0.00 0.00 0.00 41,515.200.742528

Base 22.544605 0.00 0.00 0.00 55,910.62

B1LB9P906 Total

157.07 0.000.0021,292.000 Local 367,901.68

Base 0.00 216.16 0.00 504,572.01

COMMON STOCK EUR2.5B1XH02900 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALVINCI SA

6,866.000 NHIL Local 29.534400 0.00 70.97 0.00 202,712.220.749176

Base 39.422512 0.00 94.73 0.00 270,580.24

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

6,866.000 NHHJ Local 29.825000 0.00 0.00 0.00 204,778.450.742528

Base 40.166835 0.00 0.00 0.00 275,785.49
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B1XH02900 Total

70.97 0.000.0013,732.000 Local 407,490.67

Base 0.00 94.73 0.00 546,365.73

COMMON STOCK EUR.25B1Y9TB906 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALDANONE

7,593.000 NHIL Local 46.295500 0.00 123.03 0.00 351,398.700.749176

Base 61.795226 0.00 164.22 0.00 469,046.93

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

7,593.000 NHHJ Local 46.300000 0.00 0.00 0.00 351,555.900.742528

Base 62.354552 0.00 0.00 0.00 473,458.11

B1Y9TB906 Total

123.03 0.000.0015,186.000 Local 702,954.60

Base 0.00 164.22 0.00 942,505.04

COMMON STOCK EUR.12B28DTJ907 23 Nov 2011 28 Nov 2011 EUR/FR4 0.02MERRILL LYNCH INTERNATIONALBUREAU VERITAS SA

469.000 NHIL Local 51.202004 0.00 8.40 0.00 24,005.340.749176

Base 68.344426 0.00 11.21 0.00 32,042.32

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

469.000 NHHJ Local 51.440000 0.00 0.00 0.00 24,125.360.742528

Base 69.276844 0.00 0.00 0.00 32,490.84

B28DTJ907 Total

8.40 0.000.00938.000 Local 48,130.70

Base 0.00 11.21 0.00 64,533.16

COMMON STOCK EUR4.B3B8D0900 23 Nov 2011 28 Nov 2011 EUR/FR4MERRILL LYNCH INTERNATIONALSUEZ ENVIRONNEMENT CO

3,201.000 NHIL Local 8.916401 0.00 9.99 0.00 28,531.410.749176

Base 11.901611 0.00 13.33 0.00 38,083.72



Prepared by State StreetPage 2199

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

3,201.000 NHHJ Local 9.303998 0.00 0.00 0.00 29,782.100.742528

Base 12.530168 0.00 0.00 0.00 40,109.07

B3B8D0900 Total

9.99 0.000.006,402.000 Local 58,313.51

Base 0.00 13.33 0.00 78,192.79

COMMON STOCKB3S0TP907 21 Oct 2011 26 Oct 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTDAXWAY SOFTWARE SA

154.000 NHHV Local 13.825000 0.00 0.85 0.00 2,128.200.720825

Base 19.179412 0.00 1.18 0.00 2,952.45

24 Oct 2011 27 Oct 2011 EUR/FR4 0.01UBS AG

800.000 NHHV Local 13.657900 0.00 5.46 0.00 10,920.860.717772

Base 19.028187 0.00 7.61 0.00 15,214.94

27 Oct 2011 01 Nov 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

400.000 NHHV Local 14.321500 0.00 2.29 0.00 5,726.310.705617

Base 20.296421 0.00 3.25 0.00 8,115.32

28 Oct 2011 02 Nov 2011 EUR/FR4 0.01INVESTMENT TECHNOLOGY GROUP LTD

200.000 NHHV Local 14.960800 0.00 1.20 0.00 2,990.960.706040

Base 21.189734 0.00 1.70 0.00 4,236.25

15 Nov 2011 18 Nov 2011 EUR/FR4 0.01MORGAN STANLEY CO INCORPORATED

200.000 NHHV Local 15.663300 0.00 1.25 0.00 3,131.410.739372

Base 21.184600 0.00 1.69 0.00 4,235.23

12 Oct 2011 17 Oct 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLC

90.000 NHEH Local 15.800000 0.00 0.71 0.00 1,421.290.724428

Base 21.810311 0.00 0.98 0.00 1,961.95
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13 Oct 2011 18 Oct 2011 EUR/FR4 0.01LOOP CAPITAL MARKETS LLC

116.000 NHEH Local 15.435200 0.00 0.90 0.00 1,789.580.728359

Base 21.191747 0.00 1.24 0.00 2,457.00

14 Oct 2011 19 Oct 2011 EUR/FR4 0.01UBS AG

866.000 NHEH Local 15.118002 0.00 4.58 0.00 13,087.610.721501

Base 20.953543 0.00 6.35 0.00 18,139.42

17 Oct 2011 20 Oct 2011 EUR/FR4 0.01UBS AG

435.000 NHEH Local 15.054600 0.00 2.29 0.00 6,546.460.726269

Base 20.728683 0.00 3.15 0.00 9,013.82

19 Oct 2011 24 Oct 2011 EUR/FR4 0.01UBS AG

378.000 NHEH Local 14.938307 0.00 1.98 0.00 5,644.700.725979

Base 20.576776 0.00 2.73 0.00 7,775.29

27 Oct 2011 01 Nov 2011 EUR/FR4 0.02EXANE S.A.

4,880.000 NHEH Local 13.898500 0.00 67.83 0.00 67,756.850.705617

Base 19.696946 0.00 96.13 0.00 96,024.97

B3S0TP907 Total

89.34 0.000.008,519.000 Local 121,144.23

Base 0.00 126.01 0.00 170,126.64

COMMON STOCK EUR2.B62G1B904 23 Nov 2011 28 Nov 2011 EUR/FR4 0.01MERRILL LYNCH INTERNATIONALEDENRED

2,901.000 NHIL Local 17.607301 0.00 17.88 0.00 51,060.900.749176

Base 23.502222 0.00 23.87 0.00 68,156.08

22 Nov 2011 22 Nov 2011 EUR/FR4ASSET TRANSFER AT MARKET NON CASH

2,901.000 NHHJ Local 17.530000 0.00 0.00 0.00 50,854.530.742528

Base 23.608538 0.00 0.00 0.00 68,488.37
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B62G1B904 Total

17.88 0.000.005,802.000 Local 101,915.43

Base 0.00 23.87 0.00 136,644.45

706,033.000

0.00

0.00

20,970.89

15,505.48

0.00

0.00 21,174,636.55

28,525,120.24

Local

Base

FRANCE Total

GERMANY

COMMON STOCK NPV403197908 12 Oct 2011 14 Oct 2011 EUR/DE5 0.03LOOP CAPITAL MARKETS LLCADIDAS AG

10,897.000 NHEH Local 50.472300 0.00 275.00 0.00 549,721.650.724428

Base 69.671934 0.00 379.61 0.00 758,835.45

23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONAL

2,898.000 NHIL Local 48.687402 0.00 49.38 0.00 141,046.710.749176

Base 64.987936 0.00 65.91 0.00 188,269.13

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

2,898.000 NHHJ Local 48.690000 0.00 0.00 0.00 141,103.620.742528

Base 65.573285 0.00 0.00 0.00 190,031.38

403197908 Total

324.38 0.000.0016,693.000 Local 831,871.98

Base 0.00 445.52 0.00 1,137,135.96

COMMON STOCK NPV435209903 23 Nov 2011 25 Nov 2011 EUR/DE5 0.03MERRILL LYNCH INTERNATIONALFRESENIUS SE + CO KGAA

2,432.000 NHIL Local 68.763200 0.00 58.53 0.00 167,173.570.749176

Base 91.785108 0.00 78.13 0.00 223,143.25

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

2,432.000 NHHJ Local 69.910000 0.00 0.00 0.00 170,021.120.742528

Base 94.151332 0.00 0.00 0.00 228,976.04
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435209903 Total

58.53 0.000.004,864.000 Local 337,194.69

Base 0.00 78.13 0.00 452,119.29

COMMON STOCK NPV435413901 23 Nov 2011 25 Nov 2011 EUR/DE5 0.01MERRILL LYNCH INTERNATIONALUNITED INTERNET AG REG SHARE

6,085.000 NHIL Local 13.162100 0.00 28.03 0.00 80,063.350.749176

Base 17.568769 0.00 37.41 0.00 106,868.55

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

6,085.000 NHHJ Local 13.365000 0.00 0.00 0.00 81,326.030.742528

Base 17.999320 0.00 0.00 0.00 109,525.87

435413901 Total

28.03 0.000.0012,170.000 Local 161,389.38

Base 0.00 37.41 0.00 216,394.42

COMMON STOCK NPV451180905 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALHANNOVER RUECKVERSICHERUNGS

1,461.000 NHIL Local 34.974600 0.00 17.88 0.00 51,080.010.749176

Base 46.684090 0.00 23.87 0.00 68,181.59

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

1,461.000 NHHJ Local 35.415003 0.00 0.00 0.00 51,741.320.742528

Base 47.695174 0.00 0.00 0.00 69,682.65

451180905 Total

17.88 0.000.002,922.000 Local 102,821.33

Base 0.00 23.87 0.00 137,864.24

COMMON STOCK NPV455710905 23 Nov 2011 25 Nov 2011 EUR/DE5 0.01MERRILL LYNCH INTERNATIONALGEA GROUP AG

8,648.000 NHIL Local 18.720900 0.00 56.66 0.00 161,841.680.749176

Base 24.988654 0.00 75.63 0.00 216,026.25
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22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

8,648.000 NHHJ Local 19.135000 0.00 0.00 0.00 165,479.480.742528

Base 25.770072 0.00 0.00 0.00 222,859.58

455710905 Total

56.66 0.000.0017,296.000 Local 327,321.16

Base 0.00 75.63 0.00 438,885.83

COMMON STOCK NPV474184900 23 Nov 2011 25 Nov 2011 EUR/DE5 0.03MERRILL LYNCH INTERNATIONALMERCK KGAA

904.000 NHIL Local 69.864502 0.00 22.11 0.00 63,135.400.749176

Base 93.255126 0.00 29.51 0.00 84,273.12

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

904.000 NHHJ Local 69.420000 0.00 0.00 0.00 62,755.680.742528

Base 93.491427 0.00 0.00 0.00 84,516.25

474184900 Total

22.11 0.000.001,808.000 Local 125,891.08

Base 0.00 29.51 0.00 168,789.37

COMMON STOCK NPV476896907 23 Nov 2011 25 Nov 2011 EUR/DE5 0.01MERRILL LYNCH INTERNATIONALRWE AG

4,913.000 NHIL Local 27.826200 0.00 47.85 0.00 136,662.270.749176

Base 37.142407 0.00 63.87 0.00 182,416.78

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

4,913.000 NHHJ Local 27.715001 0.00 0.00 0.00 136,163.800.742528

Base 37.325192 0.00 0.00 0.00 183,378.67

476896907 Total

47.85 0.000.009,826.000 Local 272,826.07

Base 0.00 63.87 0.00 365,795.45



Prepared by State StreetPage 2204

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

PREFERENCE476914908 23 Nov 2011 25 Nov 2011 EUR/DE5 0.01MERRILL LYNCH INTERNATIONALRWE AG NON VTG PFD

651.000 NHIL Local 25.172903 0.00 5.74 0.00 16,381.820.749176

Base 33.600787 0.00 7.66 0.00 21,866.45

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

651.000 NHHJ Local 25.050000 0.00 0.00 0.00 16,307.550.742528

Base 33.736098 0.00 0.00 0.00 21,962.20

476914908 Total

5.74 0.000.001,302.000 Local 32,689.37

Base 0.00 7.66 0.00 43,828.65

COMMON STOCK NPV484628904 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALSAP AG

11,897.000 NHIL Local 42.134500 0.00 175.45 0.00 501,098.700.749176

Base 56.241124 0.00 234.19 0.00 668,866.46

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

11,897.000 NHHJ Local 42.850000 0.00 0.00 0.00 509,786.450.742528

Base 57.708262 0.00 0.00 0.00 686,555.19

484628904 Total

175.45 0.000.0023,794.000 Local 1,010,885.15

Base 0.00 234.19 0.00 1,355,421.65

COMMON STOCK NPV494290901 23 Nov 2011 25 Nov 2011 EUR/DE5 0.01MERRILL LYNCH INTERNATIONALE.ON AG

20,891.000 NHIL Local 16.356100 0.00 119.59 0.00 341,575.700.749176

Base 21.832120 0.00 159.63 0.00 455,935.19

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

20,891.000 NHHJ Local 16.660000 0.00 0.00 0.00 348,044.060.742528

Base 22.436864 0.00 0.00 0.00 468,728.53
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494290901 Total

119.59 0.000.0041,782.000 Local 689,619.76

Base 0.00 159.63 0.00 924,663.72

COMMON STOCK NPV500246905 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALHENKEL AG + CO KGAA

1,570.000 NHIL Local 33.377102 0.00 18.34 0.00 52,383.710.749176

Base 44.551750 0.00 24.48 0.00 69,921.77

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

1,570.000 NHHJ Local 32.760000 0.00 0.00 0.00 51,433.200.742528

Base 44.119548 0.00 0.00 0.00 69,267.69

500246905 Total

18.34 0.000.003,140.000 Local 103,816.91

Base 0.00 24.48 0.00 139,189.46

COMMON STOCK NPV504141904 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALMETRO AG

3,158.000 NHIL Local 34.035000 0.00 37.62 0.00 107,444.910.749176

Base 45.429912 0.00 50.22 0.00 143,417.45

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

3,158.000 NHHJ Local 34.625000 0.00 0.00 0.00 109,345.750.742528

Base 46.631238 0.00 0.00 0.00 147,261.45

504141904 Total

37.62 0.000.006,316.000 Local 216,790.66

Base 0.00 50.22 0.00 290,678.90

COMMON STOCK NPV506472901 23 Nov 2011 25 Nov 2011 EUR/DE5 0.10MERRILL LYNCH INTERNATIONALPUMA SE

126.000 NHIL Local 214.454524 0.00 9.46 0.00 27,011.810.749176

Base 286.253863 0.00 12.63 0.00 36,055.36
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22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

126.000 NHHJ Local 216.600000 0.00 0.00 0.00 27,291.600.742528

Base 291.706191 0.00 0.00 0.00 36,754.98

506472901 Total

9.46 0.000.00252.000 Local 54,303.41

Base 0.00 12.63 0.00 72,810.34

PREFERENCE507670909 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALHENKEL AG + CO KGAA VORZUG

2,565.000 NHIL Local 41.032800 0.00 36.84 0.00 105,212.290.749176

Base 54.770575 0.00 49.17 0.00 140,437.35

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

2,565.000 NHHJ Local 40.210000 0.00 0.00 0.00 103,138.650.742528

Base 54.152838 0.00 0.00 0.00 138,902.03

507670909 Total

36.84 0.000.005,130.000 Local 208,350.94

Base 0.00 49.17 0.00 279,339.38

COMMON STOCK NPV510518905 23 Nov 2011 25 Nov 2011 EUR/DE5MERRILL LYNCH INTERNATIONALCELESIO AG

1,510.000 NHIL Local 10.648503 0.00 5.63 0.00 16,073.610.749176

Base 14.213620 0.00 7.51 0.00 21,455.05

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

1,510.000 NHHJ Local 10.885000 0.00 0.00 0.00 16,436.350.742528

Base 14.659384 0.00 0.00 0.00 22,135.67

510518905 Total

5.63 0.000.003,020.000 Local 32,509.96

Base 0.00 7.51 0.00 43,590.72
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COMMON STOCK NPV510866908 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALHOCHTIEF AG

919.000 NHIL Local 37.855103 0.00 12.18 0.00 34,776.660.749176

Base 50.528985 0.00 16.26 0.00 46,419.88

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

919.000 NHHJ Local 39.480000 0.00 0.00 0.00 36,282.120.742528

Base 53.169717 0.00 0.00 0.00 48,862.97

510866908 Total

12.18 0.000.001,838.000 Local 71,058.78

Base 0.00 16.26 0.00 95,282.85

COMMON STOCK NPV512067901 23 Nov 2011 25 Nov 2011 EUR/DE5 0.01MERRILL LYNCH INTERNATIONALHEIDELBERGCEMENT AG

3,502.000 NHIL Local 27.124001 0.00 33.25 0.00 94,955.000.749176

Base 36.205112 0.00 44.38 0.00 126,745.92

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

3,502.000 NHHJ Local 28.135000 0.00 0.00 0.00 98,528.770.742528

Base 37.890828 0.00 0.00 0.00 132,693.68

512067901 Total

33.25 0.000.007,004.000 Local 193,483.77

Base 0.00 44.38 0.00 259,439.60

COMMON STOCK NPV512907908 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALFRESENIUS MEDICAL CARE AG +

3,843.000 NHIL Local 49.158200 0.00 66.12 0.00 188,848.840.749176

Base 65.616357 0.00 88.26 0.00 252,075.40

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

3,843.000 NHHJ Local 49.480000 0.00 0.00 0.00 190,151.640.742528

Base 66.637218 0.00 0.00 0.00 256,086.83
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512907908 Total

66.12 0.000.007,686.000 Local 379,000.48

Base 0.00 88.26 0.00 508,162.23

COMMON STOCK NPV513086900 13 Oct 2011 17 Oct 2011 EUR/DE5 0.07M RAMSEY KING SECURITIES, INC.BERTRANDT AG

5,900.000 NHEG Local 37.816000 0.00 312.36 0.00 222,802.040.728359

Base 51.919452 0.00 428.85 0.00 305,895.91

COMMON STOCK NPV529412900 23 Nov 2011 25 Nov 2011 EUR/DE5 0.04MERRILL LYNCH INTERNATIONALMUENCHENER RUECKVER AG REG

3,104.000 NHIL Local 85.581198 0.00 92.98 0.00 265,551.060.749176

Base 114.233769 0.00 124.11 0.00 354,457.51

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

3,104.000 NHHJ Local 86.770000 0.00 0.00 0.00 269,334.080.742528

Base 116.857545 0.00 0.00 0.00 362,725.82

529412900 Total

92.98 0.000.006,208.000 Local 534,885.14

Base 0.00 124.11 0.00 717,183.33

COMMON STOCK NPV542733902 10 Oct 2011 10 Oct 2011 EUR/DE5CUSIP CHANGE NON CASHGESCO AG

15,400.000 NHHV Local 36.023176 0.00 0.00 0.00 554,756.920.778115

Base 46.295432 0.00 0.00 0.00 712,949.67

COMMON STOCK NPV546535907 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALSALZGITTER AG

520.000 NHIL Local 34.348692 0.00 6.25 0.00 17,855.070.749176

Base 45.848628 0.00 8.34 0.00 23,832.94

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

520.000 NHHJ Local 35.040000 0.00 0.00 0.00 18,220.800.742528

Base 47.190135 0.00 0.00 0.00 24,538.87
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546535907 Total

6.25 0.000.001,040.000 Local 36,075.87

Base 0.00 8.34 0.00 48,371.81

COMMON STOCK NPV563692904 23 Nov 2011 25 Nov 2011 EUR/DE5 0.01MERRILL LYNCH INTERNATIONALTHYSSENKRUPP AG

4,956.000 NHIL Local 16.878501 0.00 29.28 0.00 83,620.570.749176

Base 22.529420 0.00 39.08 0.00 111,616.72

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

4,956.000 NHHJ Local 17.400000 0.00 0.00 0.00 86,234.400.742528

Base 23.433460 0.00 0.00 0.00 116,136.23

563692904 Total

29.28 0.000.009,912.000 Local 169,854.97

Base 0.00 39.08 0.00 227,752.95

COMMON STOCK NPV566629903 23 Nov 2011 25 Nov 2011 EUR/DE5MERRILL LYNCH INTERNATIONALTUI AG

4,408.000 NHIL Local 3.211700 0.00 4.96 0.00 14,152.210.749176

Base 4.286977 0.00 6.62 0.00 18,890.37

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

4,408.000 NHHJ Local 3.672999 0.00 0.00 0.00 16,190.580.742528

Base 4.946615 0.00 0.00 0.00 21,804.68

566629903 Total

4.96 0.000.008,816.000 Local 30,342.79

Base 0.00 6.62 0.00 40,695.05

PREFERENCE572670909 12 Oct 2011 14 Oct 2011 EUR/DE5 0.04LOOP CAPITAL MARKETS LLCHUGO BOSS PFD

2,652.000 NHEH Local 64.530600 0.00 85.57 0.00 171,049.580.724428

Base 89.078004 0.00 118.12 0.00 236,116.74
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COMMON STOCK NPV573467909 03 Oct 2011 05 Oct 2011 EUR/DE5UBS AGDRILLISCH AG

600.000 NHHV Local 7.185200 0.00 2.16 0.00 4,308.960.752955

Base 9.542669 0.00 2.87 0.00 5,722.73

05 Oct 2011 07 Oct 2011 EUR/DE5INVESTMENT TECHNOLOGY GROUP LTD

800.000 NHHV Local 7.197400 0.00 2.30 0.00 5,755.620.750300

Base 9.592696 0.00 3.07 0.00 7,671.09

06 Oct 2011 10 Oct 2011 EUR/DE5UBS AG

300.000 NHHV Local 7.305600 0.00 1.10 0.00 2,190.580.745684

Base 9.797180 0.00 1.48 0.00 2,937.68

07 Oct 2011 11 Oct 2011 EUR/DE5 0.01J.P. MORGAN CLEARING CORP.

1,500.000 NHHV Local 7.373800 0.00 7.74 0.00 11,052.960.740083

Base 9.963477 0.00 10.46 0.00 14,934.76

573467909 Total

13.30 0.000.003,200.000 Local 23,308.12

Base 0.00 17.88 0.00 31,266.26

COMMON STOCK NPV575035902 23 Nov 2011 25 Nov 2011 EUR/DE5 0.01MERRILL LYNCH INTERNATIONALDEUTSCHE BANK AG REGISTERED

11,671.000 NHIL Local 24.689500 0.00 100.85 0.00 288,050.300.749176

Base 32.955540 0.00 134.61 0.00 384,489.49

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

11,671.000 NHHJ Local 25.640000 0.00 0.00 0.00 299,244.440.742528

Base 34.530685 0.00 0.00 0.00 403,007.62

575035902 Total

100.85 0.000.0023,342.000 Local 587,294.74

Base 0.00 134.61 0.00 787,497.11
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COMMON STOCK EUR1.0575602909 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALBAYERISCHE MOTOREN WERKE AG

6,212.000 NHIL Local 50.374800 0.00 109.52 0.00 312,818.740.749176

Base 67.240275 0.00 146.19 0.00 417,550.40

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

6,212.000 NHHJ Local 51.330000 0.00 0.00 0.00 318,861.960.742528

Base 69.128706 0.00 0.00 0.00 429,427.52

575602909 Total

109.52 0.000.0012,424.000 Local 631,680.70

Base 0.00 146.19 0.00 846,977.92

PREFERENCE575603907 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALBAYERISCHE MOTOREN WERKE PFD

2,680.000 NHIL Local 35.695400 0.00 33.48 0.00 95,630.190.749176

Base 47.646214 0.00 44.69 0.00 127,647.16

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

2,680.000 NHHJ Local 36.500000 0.00 0.00 0.00 97,820.000.742528

Base 49.156396 0.00 0.00 0.00 131,739.14

575603907 Total

33.48 0.000.005,360.000 Local 193,450.19

Base 0.00 44.69 0.00 259,386.30

COMMON STOCK NPV584235907 23 Nov 2011 25 Nov 2011 EUR/DE5MERRILL LYNCH INTERNATIONALDEUTSCHE TELEKOM AG REG

32,777.000 NHIL Local 8.745400 0.00 100.33 0.00 286,547.650.749176

Base 11.673358 0.00 133.92 0.00 382,483.76

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

32,777.000 NHHJ Local 8.990000 0.00 0.00 0.00 294,665.230.742528

Base 12.107287 0.00 0.00 0.00 396,840.56
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584235907 Total

100.33 0.000.0065,554.000 Local 581,212.88

Base 0.00 133.92 0.00 779,324.32

COMMON STOCK NPV588950907 23 Nov 2011 25 Nov 2011 EUR/DE5MERRILL LYNCH INTERNATIONALINFINEON TECHNOLOGIES AG

14,474.000 NHIL Local 5.553400 0.00 28.13 0.00 80,351.780.749176

Base 7.412677 0.00 37.55 0.00 107,253.54

29 Nov 2011 02 Dec 2011 EUR/DE5LOOP CAPITAL MARKETS LLC

46,683.000 NHEH Local 5.824200 0.00 135.95 0.00 271,755.180.749457

Base 7.771226 0.00 181.40 0.00 362,602.76

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

14,474.000 NHHJ Local 5.740000 0.00 0.00 0.00 83,080.760.742528

Base 7.730348 0.00 0.00 0.00 111,889.06

588950907 Total

164.08 0.000.0075,631.000 Local 435,187.72

Base 0.00 218.95 0.00 581,745.36

COMMON STOCK NPV710755901 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALFRAPORT AG

1,652.000 NHIL Local 40.747603 0.00 23.56 0.00 67,291.480.749176

Base 54.389894 0.00 31.45 0.00 89,820.66

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

1,652.000 NHHJ Local 41.755000 0.00 0.00 0.00 68,979.260.742528

Base 56.233571 0.00 0.00 0.00 92,897.86

710755901 Total

23.56 0.000.003,304.000 Local 136,270.74

Base 0.00 31.45 0.00 182,718.52
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COMMON STOCK NPV738006907 10 Nov 2011 14 Nov 2011 EUR/DE5 0.03JEFFERIES+ COMPANY INCAAREAL BANK AG

24,200.000 NHEG Local 12.696900 0.00 491.62 0.00 306,773.360.735348

Base 17.266519 0.00 668.55 0.00 417,181.20

COMMON STOCK NPVACI0054Q2 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALBASF SE

12,960.000 NHIL Local 47.272800 0.00 214.43 0.00 612,441.060.749176

Base 63.099726 0.00 286.22 0.00 817,486.22

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

12,960.000 NHHJ Local 48.145000 0.00 0.00 0.00 623,959.200.742528

Base 64.839306 0.00 0.00 0.00 840,317.40

ACI0054Q2 Total

214.43 0.000.0025,920.000 Local 1,236,400.26

Base 0.00 286.22 0.00 1,657,803.62

COMMON STOCK NPVACI00RQT4 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALK S AG REG

4,212.000 NHIL Local 37.929300 0.00 55.92 0.00 159,702.290.749176

Base 50.628023 0.00 74.64 0.00 213,170.59

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

4,212.000 NHHJ Local 38.245000 0.00 0.00 0.00 161,087.940.742528

Base 51.506474 0.00 0.00 0.00 216,945.27

ACI00RQT4 Total

55.92 0.000.008,424.000 Local 320,790.23

Base 0.00 74.64 0.00 430,115.86

COMMON STOCK NPVB11Y56904 28 Nov 2011 30 Nov 2011 EUR/DE5 0.03MERRILL LYNCH INTERNATIONALWACKER CHEMIE AG

455.000 NHIL Local 68.290000 0.00 10.88 0.00 31,061.070.749934

Base 91.061347 0.00 14.51 0.00 41,418.40
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22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

455.000 NHHJ Local 72.000000 0.00 0.00 0.00 32,760.000.742528

Base 96.966044 0.00 0.00 0.00 44,119.55

B11Y56904 Total

10.88 0.000.00910.000 Local 63,821.07

Base 0.00 14.51 0.00 85,537.95

COMMON STOCKB3VHZ9905 23 Nov 2011 25 Nov 2011 EUR/DE5 0.02MERRILL LYNCH INTERNATIONALDEUTSCHE BOERSE AG NEW

3,948.000 NHIL Local 41.142300 0.00 56.85 0.00 162,372.950.749176

Base 54.916735 0.00 75.88 0.00 216,735.39

22 Nov 2011 22 Nov 2011 EUR/DE5ASSET TRANSFER AT MARKET NON CASH

3,948.000 NHHJ Local 41.530000 0.00 0.00 0.00 163,960.440.742528

Base 55.930550 0.00 0.00 0.00 220,813.81

B3VHZ9905 Total

56.85 0.000.007,896.000 Local 326,333.39

Base 0.00 75.88 0.00 437,549.20

EXP 21DEC11B56WC7904 21 Dec 2011 EUR/DE5RIGHTS EXERCISEDRWE AG RTS

18,161.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.762777

Base 0.000000 0.00 0.00 0.00 0.00

21 Dec 2011 CANCEL EUR/DE5RIGHTS EXERCISED

-18,161.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.762777

Base 0.000000 0.00 0.00 0.00 0.00

21 Dec 2011 21 Dec 2011 EUR/DE5RIGHTS EXERCISED

18,161.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.762777

Base 0.000000 0.00 0.00 0.00 0.00
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B56WC7904 Total

0.00 0.000.0018,161.000 Local 0.00

Base 0.00 0.00 0.00 0.00

491,097.000

0.00

0.00

4,020.94

2,981.88

0.00

0.00 11,714,115.59

15,715,461.14

Local

Base

GERMANY Total

IRELAND

COMMON STOCK EUR.32418224002 23 Nov 2011 28 Nov 2011 EUR/GBB 0.01MERRILL LYNCH INTERNATIONALCRH PLC

7,574.000 NHIL Local 12.605000 0.00 33.41 0.00 95,436.860.749176

Base 16.825152 0.00 44.60 0.00 127,389.10

22 Nov 2011 22 Nov 2011 EUR/GBBASSET TRANSFER AT MARKET NON CASH

7,574.000 NHHJ Local 12.500000 0.00 0.00 0.00 94,675.000.742528

Base 16.834382 0.00 0.00 0.00 127,503.61

418224002 Total

33.41 0.000.0015,148.000 Local 190,111.86

Base 0.00 44.60 0.00 254,892.71

COMMON STOCK EUR.05430550905 23 Nov 2011 28 Nov 2011 EUR/GBBMERRILL LYNCH INTERNATIONALELAN CORP PLC

4,380.000 NHIL Local 7.733000 0.00 0.12 0.00 33,870.420.749176

Base 10.322007 0.00 0.16 0.00 45,210.23

22 Nov 2011 22 Nov 2011 EUR/GBBASSET TRANSFER AT MARKET NON CASH

4,380.000 NHHJ Local 7.900000 0.00 0.00 0.00 34,602.000.742528

Base 10.639329 0.00 0.00 0.00 46,600.26

430550905 Total

0.12 0.000.008,760.000 Local 68,472.42

Base 0.00 0.16 0.00 91,810.49



Prepared by State StreetPage 2216

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 STOCK451957906 23 Nov 2011 28 Nov 2011 EUR/GBB 0.01MERRILL LYNCH INTERNATIONALKERRY GROUP PLC A

2,030.000 NHIL Local 25.127800 0.00 17.85 0.00 50,991.580.749176

Base 33.540583 0.00 23.83 0.00 68,063.55

22 Nov 2011 22 Nov 2011 EUR/GBBASSET TRANSFER AT MARKET NON CASH

2,030.000 NHHJ Local 24.850000 0.00 0.00 0.00 50,445.500.742528

Base 33.466754 0.00 0.00 0.00 67,937.51

451957906 Total

17.85 0.000.004,060.000 Local 101,437.08

Base 0.00 23.83 0.00 136,001.06

27,968.000

0.00

0.00

68.59

51.38

0.00

0.00 360,021.36

482,704.26

Local

Base

IRELAND Total

ITALY

COMMON STOCK EUR1.405671009 23 Nov 2011 28 Nov 2011 EUR/IT4 0.01MERRILL LYNCH INTERNATIONALASSICURAZIONI GENERALI

17,134.000 NHIL Local 11.700700 0.00 70.17 0.00 200,409.620.749176

Base 15.618092 0.00 93.66 0.00 267,506.73

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

17,134.000 NHHJ Local 11.970000 0.00 0.00 0.00 205,093.980.742528

Base 16.120604 0.00 0.00 0.00 276,210.43

405671009 Total

70.17 0.000.0034,268.000 Local 405,503.60

Base 0.00 93.66 0.00 543,717.16

COMMON STOCK NPV407216001 04 Nov 2011 14 Nov 2011 EUR/IT45 MERRILL LYNCH INTERNATIONALBANCA POPOLARE DI MILANO

97,900.000 NHHV Local 0.374000 0.00 14.65 0.00 36,599.950.726797

Base 0.514587 0.00 20.16 0.00 50,357.87
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23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONAL

32,835.000 NHIL Local 0.281900 0.00 3.24 0.00 9,252.950.749176

Base 0.376280 0.00 4.32 0.00 12,350.84

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

32,835.000 NHHJ Local 0.260899 0.00 0.00 0.00 8,566.650.742528

Base 0.351366 0.00 0.00 0.00 11,537.14

407216001 Total

17.89 0.000.00163,570.000 Local 54,419.55

Base 0.00 24.48 0.00 74,245.85

COMMON STOCK EUR.52407683002 23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONALINTESA SANPAOLO

157,605.000 NHIL Local 1.112200 0.00 61.35 0.00 175,226.930.749176

Base 1.484564 0.00 81.89 0.00 233,892.88

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

157,605.000 NHHJ Local 1.150000 0.00 0.00 0.00 181,245.750.742528

Base 1.548763 0.00 0.00 0.00 244,092.82

407683002 Total

61.35 0.000.00315,210.000 Local 356,472.68

Base 0.00 81.89 0.00 477,985.70

COMMON STOCK EUR.52407684000 23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONALINTESA SANPAOLO RSP

24,285.000 NHIL Local 0.902000 0.00 7.67 0.00 21,897.400.749176

Base 1.203989 0.00 10.24 0.00 29,228.65

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

24,285.000 NHHJ Local 0.934000 0.00 0.00 0.00 22,682.190.742528

Base 1.257865 0.00 0.00 0.00 30,547.25
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407684000 Total

7.67 0.000.0048,570.000 Local 44,579.59

Base 0.00 10.24 0.00 59,775.90

COMMON STOCK EUR.5423244003 23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONALUNICREDIT SPA

226,660.000 NHIL Local 0.697700 0.00 55.35 0.00 158,085.330.749176

Base 0.931290 0.00 73.88 0.00 211,012.27

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

226,660.000 NHHJ Local 0.731000 0.00 0.00 0.00 165,688.460.742528

Base 0.984475 0.00 0.00 0.00 223,141.03

27 Dec 2011 30 Dec 2011 EUR/IT4REVERSE SPLIT NON CASH

2,435,032.000 NHEB Local 2.432565 0.00 0.00 0.00 5,923,374.420.716051

Base 3.397195 0.00 0.00 0.00 8,272,280.14

27 Dec 2011 30 Dec 2011 EUR/IT4REVERSE SPLIT NON CASH

739,898.000 NHHJ Local 2.338162 0.00 0.00 0.00 1,730,002.070.707400

Base 3.305290 0.00 0.00 0.00 2,445,578.24

423244003 Total

55.35 0.000.003,628,250.000 Local 7,977,150.28

Base 0.00 73.88 0.00 11,152,011.68

COMMON STOCK EUR.5457481000 29 Nov 2011 01 Dec 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTDMEDIOBANCA SPA

12,489.000 NHIL Local 4.543600 0.00 19.86 0.00 56,725.160.749457

Base 6.062523 0.00 26.50 0.00 75,688.35

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

12,489.000 NHHJ Local 4.844000 0.00 0.00 0.00 60,496.720.742528

Base 6.523660 0.00 0.00 0.00 81,473.99
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457481000 Total

19.86 0.000.0024,978.000 Local 117,221.88

Base 0.00 26.50 0.00 157,162.34

COMMON STOCK EUR2.464373901 29 Nov 2011 02 Dec 2011 EUR/IT4 0.04LOOP CAPITAL MARKETS LLCTOD S SPA

2,585.000 NHEH Local 66.780901 0.00 86.31 0.00 172,542.320.749457

Base 89.105714 0.00 115.16 0.00 230,223.11

COMMON STOCK468980008 23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONALPIRELLI + C.

9,589.000 NHIL Local 6.372000 0.00 21.39 0.00 61,079.720.749176

Base 8.505345 0.00 28.55 0.00 81,529.20

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

9,589.000 NHHJ Local 6.385000 0.00 0.00 0.00 61,225.770.742528

Base 8.599001 0.00 0.00 0.00 82,455.83

468980008 Total

21.39 0.000.0019,178.000 Local 122,305.49

Base 0.00 28.55 0.00 163,985.03

COMMON STOCK EUR3.473102903 12 Oct 2011 17 Oct 2011 EUR/IT4 0.01LOOP CAPITAL MARKETS LLCCATTOLICA ASSICURAZIONI SCRL

960.000 NHEH Local 16.621396 0.00 7.98 0.00 15,948.560.724428

Base 22.944166 0.00 11.02 0.00 22,015.38

13 Oct 2011 18 Oct 2011 EUR/IT4 0.01LOOP CAPITAL MARKETS LLC

2,597.000 NHEH Local 16.467101 0.00 21.38 0.00 42,743.680.728359

Base 22.608495 0.00 29.35 0.00 58,684.91

14 Oct 2011 19 Oct 2011 EUR/IT4 0.01UBS AG

2,206.000 NHEH Local 16.541800 0.00 12.77 0.00 36,478.440.721501

Base 22.926926 0.00 17.70 0.00 50,559.10
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17 Oct 2011 20 Oct 2011 EUR/IT4 0.01UBS AG

5,258.000 NHEH Local 16.496000 0.00 30.36 0.00 86,705.610.726533

Base 22.705094 0.00 41.79 0.00 119,341.60

473102903 Total

72.49 0.000.0011,021.000 Local 181,876.29

Base 0.00 99.86 0.00 250,600.99

COMMON STOCK EUR.06480065903 23 Nov 2011 28 Nov 2011 EUR/IT4 0.01MERRILL LYNCH INTERNATIONALLUXOTTICA GROUP SPA

1,977.000 NHIL Local 20.240700 0.00 14.01 0.00 40,001.850.749176

Base 27.017283 0.00 18.70 0.00 53,394.46

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

1,977.000 NHHJ Local 20.480000 0.00 0.00 0.00 40,488.960.742528

Base 27.581452 0.00 0.00 0.00 54,528.53

480065903 Total

14.01 0.000.003,954.000 Local 80,490.81

Base 0.00 18.70 0.00 107,922.99

COMMON STOCK EUR.52507794907 23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONALMEDIASET SPA

12,372.000 NHIL Local 1.904100 0.00 8.25 0.00 23,549.280.749176

Base 2.541592 0.00 11.01 0.00 31,433.58

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

12,372.000 NHHJ Local 1.993000 0.00 0.00 0.00 24,657.400.742528

Base 2.684073 0.00 0.00 0.00 33,207.36

507794907 Total

8.25 0.000.0024,744.000 Local 48,206.68

Base 0.00 11.01 0.00 64,640.94
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COMMON STOCK NPV712854900 23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONALBANCA MONTE DEI PASCHI SIENA

57,515.000 NHIL Local 0.260200 0.00 5.24 0.00 14,960.160.749176

Base 0.347315 0.00 6.99 0.00 19,968.82

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

57,515.000 NHHJ Local 0.269399 0.00 0.00 0.00 15,494.540.742528

Base 0.362813 0.00 0.00 0.00 20,867.28

712854900 Total

5.24 0.000.00115,030.000 Local 30,454.70

Base 0.00 6.99 0.00 40,836.10

COMMON STOCK EUR1.714456902 30 Nov 2011 05 Dec 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTDENEL SPA

83,271.000 NHIL Local 3.152000 0.00 72.18 0.00 262,398.010.743356

Base 4.240229 0.00 97.10 0.00 352,991.04

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

83,271.000 NHHJ Local 2.918000 0.00 0.00 0.00 242,984.780.742528

Base 3.929818 0.00 0.00 0.00 327,239.89

714456902 Total

72.18 0.000.00166,542.000 Local 505,382.79

Base 0.00 97.10 0.00 680,230.93

COMMON STOCK EUR1.727752909 28 Nov 2011 02 Dec 2011 EUR/IT41 MERRILL LYNCH INTERNATIONALBANCA CARIGE SPA

18,024.000 NHIL Local 1.397800 0.00 8.82 0.00 25,185.130.749934

Base 1.863897 0.00 11.76 0.00 33,583.13

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

18,024.000 NHHJ Local 1.315000 0.00 0.00 0.00 23,701.560.742528

Base 1.770977 0.00 0.00 0.00 31,920.09
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727752909 Total

8.82 0.000.0036,048.000 Local 48,886.69

Base 0.00 11.76 0.00 65,503.22

COMMON STOCK EUR2.5762222909 23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONALUBI BANCA SCPA

9,498.000 NHIL Local 2.855200 0.00 9.49 0.00 27,109.200.749176

Base 3.811120 0.00 12.67 0.00 36,185.36

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

9,498.000 NHHJ Local 2.907999 0.00 0.00 0.00 27,620.180.742528

Base 3.916350 0.00 0.00 0.00 37,197.50

762222909 Total

9.49 0.000.0018,996.000 Local 54,729.38

Base 0.00 12.67 0.00 73,382.86

COMMON STOCK EUR.55763439908 23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONALTELECOM ITALIA SPA

112,165.000 NHIL Local 0.782300 0.00 30.71 0.00 87,715.970.749176

Base 1.044214 0.00 40.99 0.00 117,083.26

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

112,165.000 NHHJ Local 0.808000 0.00 0.00 0.00 90,629.320.742528

Base 1.088174 0.00 0.00 0.00 122,055.09

763439908 Total

30.71 0.000.00224,330.000 Local 178,345.29

Base 0.00 40.99 0.00 239,138.35

MISC. EUR.55763440906 23 Nov 2011 28 Nov 2011 EUR/IT4MERRILL LYNCH INTERNATIONALTELECOM ITALIA RSP

90,516.000 NHIL Local 0.682500 0.00 21.62 0.00 61,755.550.749176

Base 0.911001 0.00 28.86 0.00 82,431.30
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Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

90,516.000 NHHJ Local 0.696499 0.00 0.00 0.00 63,044.390.742528

Base 0.938010 0.00 0.00 0.00 84,905.07

763440906 Total

21.62 0.000.00181,032.000 Local 124,799.94

Base 0.00 28.86 0.00 167,336.37

COMMON STOCK EUR1.766716906 30 Nov 2011 05 Dec 2011 EUR/IT4INVESTMENT TECHNOLOGY GROUP LTDATLANTIA SPA

3,060.000 NHIL Local 11.420000 0.00 9.61 0.00 34,935.590.743356

Base 15.362760 0.00 12.93 0.00 46,997.12

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

3,060.000 NHHJ Local 10.380000 0.00 0.00 0.00 31,762.800.742528

Base 13.979271 0.00 0.00 0.00 42,776.57

766716906 Total

9.61 0.000.006,120.000 Local 66,698.39

Base 0.00 12.93 0.00 89,773.69

COMMON STOCK EUR1.B1HKSV907 13 Oct 2011 18 Oct 2011 EUR/IT4 0.02CHICAGO ANALYTIC TRADING COMPANYBANCA GENERALI SPA

22,400.000 NHEG Local 7.114300 0.00 254.97 0.00 159,105.350.728359

Base 9.767573 0.00 350.06 0.00 218,443.58

10 Nov 2011 15 Nov 2011 EUR/IT4 0.02JP MORGANSECURITIES LIMITED

19,120.000 NHEG Local 7.193000 0.00 220.05 0.00 137,310.110.735348

Base 9.781763 0.00 299.25 0.00 186,728.07

11 Nov 2011 16 Nov 2011 EUR/IT4 0.02JP MORGANSECURITIES LIMITED

23,925.000 NHEG Local 7.202900 0.00 275.73 0.00 172,053.650.725821

Base 9.923797 0.00 379.89 0.00 237,046.94
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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 Proceeds

Base Currency: USD - US DOLLAR

14 Nov 2011 17 Nov 2011 EUR/IT4 0.02JP MORGANSECURITIES LIMITED

4,894.000 NHEG Local 7.305899 0.00 57.21 0.00 35,697.860.734134

Base 9.951724 0.00 77.93 0.00 48,625.81

B1HKSV907 Total

807.96 0.000.0070,339.000 Local 504,166.97

Base 0.00 1,107.13 0.00 690,844.40

COMMON STOCK NPVB1Z9G8906 28 Nov 2011 01 Dec 2011 EUR/IT4MERRILL LYNCH INTERNATIONALBANCO POPOLARE SCARL

20,130.000 NHIL Local 0.817300 0.00 5.76 0.00 16,446.490.749934

Base 1.089829 0.00 7.68 0.00 21,930.58

22 Nov 2011 22 Nov 2011 EUR/IT4ASSET TRANSFER AT MARKET NON CASH

20,130.000 NHHJ Local 0.945500 0.00 0.00 0.00 19,032.920.742528

Base 1.273352 0.00 0.00 0.00 25,632.59

B1Z9G8906 Total

5.76 0.000.0040,260.000 Local 35,479.41

Base 0.00 7.68 0.00 47,563.17

COMMON STOCK EUR1.B234WN909 08 Dec 2011 13 Dec 2011 EUR/IT4 0.04UBS AG LONDONDIASORIN SPA

5,200.000 NHEG Local 20.502400 0.00 170.58 0.00 106,441.900.751202

Base 27.292792 0.00 227.08 0.00 141,695.44

09 Dec 2011 13 Dec 2011 EUR/IT4 0.04UBS AG LONDON

3,000.000 NHEG Local 19.885900 0.00 95.45 0.00 59,562.250.748083

Base 26.582478 0.00 127.59 0.00 79,619.84

12 Dec 2011 15 Dec 2011 EUR/IT4 0.04UBS AG LONDON

1,400.000 NHEG Local 18.995000 0.00 42.55 0.00 26,550.450.756659

Base 25.103779 0.00 56.23 0.00 35,089.06
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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

B234WN909 Total

308.58 0.000.009,600.000 Local 192,554.60

Base 0.00 410.90 0.00 256,404.34

EXP18NOV11B70XNK903 18 Nov 2011 EUR/IT4RIGHTS SUBSCRIBED (NON CASH)BANCO DI MILANO SPA RTS

21,477.000 NHHJ Local 3.256510 0.00 0.00 0.00 69,940.080.699887

Base 4.652910 0.00 0.00 0.00 99,930.56

18 Nov 2011 CANCEL EUR/IT4RIGHTS SUBSCRIBED (NON CASH)

-21,477.000 NHHJ Local 3.256510 0.00 0.00 0.00 -69,940.080.699887

Base 4.652910 0.00 0.00 0.00 -99,930.56

18 Nov 2011 EUR/IT4RIGHTS SUBSCRIBED (NON CASH)

97,900.000 NHHV Local 3.074507 0.00 0.00 0.00 300,994.300.774773

Base 3.968268 0.00 0.00 0.00 388,493.53

18 Nov 2011 CANCEL EUR/IT4RIGHTS SUBSCRIBED (NON CASH)

-97,900.000 NHHV Local 3.074507 0.00 0.00 0.00 -300,994.300.774773

Base 3.968268 0.00 0.00 0.00 -388,493.53

18 Nov 2011 18 Nov 2011 EUR/IT4RIGHTS SUBSCRIBED (NON CASH)

21,475.000 NHHJ Local 3.256813 0.00 0.00 0.00 69,940.080.699887

Base 4.653343 0.00 0.00 0.00 99,930.56

18 Nov 2011 18 Nov 2011 EUR/IT4RIGHTS SUBSCRIBED (NON CASH)

97,900.000 NHHV Local 3.074507 0.00 0.00 0.00 300,994.300.774773

Base 3.968268 0.00 0.00 0.00 388,493.53

18 Nov 2011 18 Nov 2011 EUR/IT4LAPSED RIGHTS

2.000 NHHJ Local 3.255000 0.00 0.00 0.00 6.510.699248

Base 4.655000 0.00 0.00 0.00 9.31



Prepared by State StreetPage 2226

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011
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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

B70XNK903 Total

0.00 0.000.00119,377.000 Local 370,940.89

Base 0.00 0.00 0.00 488,433.40

5,264,002.000

0.00

0.00

2,320.94

1,714.71

0.00

0.00 11,673,208.22

16,121,718.52

Local

Base

ITALY Total

NETHERLANDS

COMMON STOCK EUR.07414881904 23 Nov 2011 28 Nov 2011 EUR/NL5MERRILL LYNCH INTERNATIONALREED ELSEVIER NV

14,259.000 NHIL Local 8.254500 0.00 41.20 0.00 117,659.720.749176

Base 11.018105 0.00 54.99 0.00 157,052.17

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

14,259.000 NHHJ Local 8.347999 0.00 0.00 0.00 119,034.130.742528

Base 11.242673 0.00 0.00 0.00 160,309.29

414881904 Total

41.20 0.000.0028,518.000 Local 236,693.85

Base 0.00 54.99 0.00 317,361.46

REIT EUR10.492928007 23 Nov 2011 28 Nov 2011 EUR/NL5 0.01MERRILL LYNCH INTERNATIONALCORIO NV

266.000 NHIL Local 30.025714 0.00 2.80 0.00 7,984.040.749176

Base 40.078318 0.00 3.74 0.00 10,657.10

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

266.000 NHHJ Local 30.195000 0.00 0.00 0.00 8,031.870.742528

Base 40.665150 0.00 0.00 0.00 10,816.93

492928007 Total

2.80 0.000.00532.000 Local 16,015.91

Base 0.00 3.74 0.00 21,474.03
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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

COMMON STOCK EUR.1522865906 23 Nov 2011 28 Nov 2011 EUR/NL5 0.01MERRILL LYNCH INTERNATIONALRANDSTAD HOLDING NV

1,119.000 NHIL Local 20.421796 0.00 8.00 0.00 22,843.990.749176

Base 27.259010 0.00 10.68 0.00 30,492.15

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

1,119.000 NHHJ Local 20.715004 0.00 0.00 0.00 23,180.090.742528

Base 27.897935 0.00 0.00 0.00 31,217.79

522865906 Total

8.00 0.000.002,238.000 Local 46,024.08

Base 0.00 10.68 0.00 61,709.94

COMMON STOCK EUR.3525260907 23 Nov 2011 28 Nov 2011 EUR/NL5MERRILL LYNCH INTERNATIONALKONINKLIJKE AHOLD NV

19,003.000 NHIL Local 9.114200 0.00 60.62 0.00 173,136.520.749176

Base 12.165633 0.00 80.92 0.00 231,102.60

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

19,003.000 NHHJ Local 9.345000 0.00 0.00 0.00 177,583.040.742528

Base 12.585384 0.00 0.00 0.00 239,160.05

525260907 Total

60.62 0.000.0038,006.000 Local 350,719.56

Base 0.00 80.92 0.00 470,262.65

COMMON STOCK EUR2.545831901 23 Nov 2011 28 Nov 2011 EUR/NL5 0.02MERRILL LYNCH INTERNATIONALAKZO NOBEL

2,789.000 NHIL Local 32.691800 0.00 31.91 0.00 91,145.520.749176

Base 43.637009 0.00 42.59 0.00 121,661.02

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

2,789.000 NHHJ Local 32.435001 0.00 0.00 0.00 90,461.220.742528

Base 43.681853 0.00 0.00 0.00 121,828.69
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

545831901 Total

31.91 0.000.005,578.000 Local 181,606.74

Base 0.00 42.59 0.00 243,489.71

COMMON STOCK EUR.12567151907 23 Nov 2011 28 Nov 2011 EUR/NL5 0.01MERRILL LYNCH INTERNATIONALWOLTERS KLUWER

6,305.000 NHIL Local 11.797201 0.00 26.03 0.00 74,355.320.749176

Base 15.746902 0.00 34.74 0.00 99,249.47

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

6,305.000 NHHJ Local 12.010000 0.00 0.00 0.00 75,723.050.742528

Base 16.174474 0.00 0.00 0.00 101,980.06

567151907 Total

26.03 0.000.0012,610.000 Local 150,078.37

Base 0.00 34.74 0.00 201,229.53

COMMON STOCK EUR.12592737902 23 Nov 2011 28 Nov 2011 EUR/NL5MERRILL LYNCH INTERNATIONALAEGON NV

17,302.000 NHIL Local 2.857000 0.00 17.30 0.00 49,414.510.749176

Base 3.813523 0.00 23.09 0.00 65,958.48

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

17,302.000 NHHJ Local 2.934000 0.00 0.00 0.00 50,764.070.742528

Base 3.951366 0.00 0.00 0.00 68,366.54

592737902 Total

17.30 0.000.0034,604.000 Local 100,178.58

Base 0.00 23.09 0.00 134,325.02

COMMON STOCK EUR.09594936908 23 Nov 2011 28 Nov 2011 EUR/NL5 0.01MERRILL LYNCH INTERNATIONALASML HOLDING NV

10,618.000 NHIL Local 27.457300 0.00 102.04 0.00 291,439.570.749176

Base 36.649999 0.00 136.20 0.00 389,013.49
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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

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

10,618.000 NHHJ Local 27.745000 0.00 0.00 0.00 294,596.410.742528

Base 37.365594 0.00 0.00 0.00 396,747.88

594936908 Total

102.04 0.000.0021,236.000 Local 586,035.98

Base 0.00 136.20 0.00 785,761.37

COMMON STOCK EUR.24595607904 23 Nov 2011 28 Nov 2011 EUR/NL5MERRILL LYNCH INTERNATIONALKONINKLIJKE KPN NV

17,564.000 NHIL Local 8.662100 0.00 53.25 0.00 152,087.870.749176

Base 11.562170 0.00 71.08 0.00 203,006.86

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

17,564.000 NHHJ Local 8.987999 0.00 0.00 0.00 157,865.230.742528

Base 12.104593 0.00 0.00 0.00 212,605.09

595607904 Total

53.25 0.000.0035,128.000 Local 309,953.10

Base 0.00 71.08 0.00 415,611.95

COMMON STOCK EUR.2598662906 23 Nov 2011 28 Nov 2011 EUR/NL5 0.01MERRILL LYNCH INTERNATIONALKONINKLIJKE PHILIPS ELECTRON

11,105.000 NHIL Local 13.515100 0.00 52.53 0.00 150,032.660.749176

Base 18.039953 0.00 70.12 0.00 200,263.57

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

11,105.000 NHHJ Local 13.535000 0.00 0.00 0.00 150,306.180.742528

Base 18.228269 0.00 0.00 0.00 202,424.93

598662906 Total

52.53 0.000.0022,210.000 Local 300,338.84

Base 0.00 70.12 0.00 402,688.50
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Base Currency: USD - US DOLLAR

DUTCH CERT EUR.24715418901 23 Nov 2011 28 Nov 2011 EUR/NL5MERRILL LYNCH INTERNATIONALING GROEP NV CVA

41,510.000 NHIL Local 4.824600 0.00 70.09 0.00 200,199.060.749176

Base 6.439875 0.00 93.56 0.00 267,225.67

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

41,510.000 NHHJ Local 5.025000 0.00 0.00 0.00 208,587.750.742528

Base 6.767422 0.00 0.00 0.00 280,915.67

715418901 Total

70.09 0.000.0083,020.000 Local 408,786.81

Base 0.00 93.56 0.00 548,141.34

COMMON STOCK EUR1.6779255900 23 Nov 2011 28 Nov 2011 EUR/NL5 0.02MERRILL LYNCH INTERNATIONALHEINEKEN NV

3,505.000 NHIL Local 32.475501 0.00 39.84 0.00 113,786.790.749176

Base 43.348293 0.00 53.18 0.00 151,882.59

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

3,505.000 NHHJ Local 32.445001 0.00 0.00 0.00 113,719.730.742528

Base 43.695320 0.00 0.00 0.00 153,152.10

779255900 Total

39.84 0.000.007,010.000 Local 227,506.52

Base 0.00 53.18 0.00 305,034.69

DUTCH CERT EUR.05B096LW904 23 Nov 2011 28 Nov 2011 EUR/NL5 0.02MERRILL LYNCH INTERNATIONALFUGRO NV CVA

2,845.000 NHIL Local 36.810000 0.00 36.65 0.00 104,687.800.749176

Base 49.133982 0.00 48.92 0.00 139,737.26

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

2,845.000 NHHJ Local 37.300000 0.00 0.00 0.00 106,118.500.742528

Base 50.233796 0.00 0.00 0.00 142,915.15
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B096LW904 Total

36.65 0.000.005,690.000 Local 210,806.30

Base 0.00 48.92 0.00 282,652.41

COMMON STOCK EUR1.6B0CCH4904 23 Nov 2011 28 Nov 2011 EUR/NL5 0.01MERRILL LYNCH INTERNATIONALHEINEKEN HOLDING NV

1,199.000 NHIL Local 28.649200 0.00 12.02 0.00 34,338.370.749176

Base 38.240947 0.00 16.04 0.00 45,834.85

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

1,199.000 NHHJ Local 28.445004 0.00 0.00 0.00 34,105.560.742528

Base 38.308323 0.00 0.00 0.00 45,931.68

B0CCH4904 Total

12.02 0.000.002,398.000 Local 68,443.93

Base 0.00 16.04 0.00 91,766.53

COMMON STOCK EUR1.5B0HZL9902 23 Nov 2011 28 Nov 2011 EUR/NL5 0.02MERRILL LYNCH INTERNATIONALKONINKLIJKE DSM NV

2,692.000 NHIL Local 33.653198 0.00 31.71 0.00 90,562.700.749176

Base 44.920283 0.00 42.33 0.00 120,883.08

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

2,692.000 NHHJ Local 33.830000 0.00 0.00 0.00 91,070.360.742528

Base 45.560572 0.00 0.00 0.00 122,649.06

B0HZL9902 Total

31.71 0.000.005,384.000 Local 181,633.06

Base 0.00 42.33 0.00 243,532.14

COMMON STOCK EUR.25B156T5907 23 Nov 2011 28 Nov 2011 EUR/NL5 0.01MERRILL LYNCH INTERNATIONALSBM OFFSHORE NV

6,618.000 NHIL Local 13.954801 0.00 32.32 0.00 92,320.550.749176

Base 18.626866 0.00 43.14 0.00 123,229.45
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 EUR/NL5ASSET TRANSFER AT MARKET NON CASH

6,618.000 NHHJ Local 14.025000 0.00 0.00 0.00 92,817.450.742528

Base 18.888176 0.00 0.00 0.00 125,001.95

B156T5907 Total

32.32 0.000.0013,236.000 Local 185,138.00

Base 0.00 43.14 0.00 248,231.40

COMMON STOCK EUR.25B1W8P1906 29 Nov 2011 02 Dec 2011 EUR/NL5 0.01LOOP CAPITAL MARKETS LLCAALBERTS INDUSTRIES NV

21,648.000 NHEH Local 11.324600 0.00 122.58 0.00 245,032.360.749457

Base 15.110407 0.00 163.56 0.00 326,946.52

CVA EUR0.25 (POST SUB1WFDQ908 13 Oct 2011 18 Oct 2011 EUR/NL5 0.03CHICAGO ANALYTIC TRADING COMPANYTKH GROUP NV

24,900.000 NHEG Local 15.461900 0.00 616.00 0.00 384,385.310.728359

Base 21.228405 0.00 845.74 0.00 527,741.55

363,946.000

0.00

0.00

1,834.62

1,356.89

0.00

0.00 4,189,377.30

5,627,960.74

Local

Base

NETHERLANDS Total

PORTUGAL

COMMON STOCK NPV405806902 23 Nov 2011 28 Nov 2011 EUR/PT4MERRILL LYNCH INTERNATIONALBANCO ESPIRITO SANTO REG

8,316.000 NHIL Local 1.195100 0.00 3.48 0.00 9,934.970.749176

Base 1.595219 0.00 4.65 0.00 13,261.20

22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASH

8,316.000 NHHJ Local 1.245000 0.00 0.00 0.00 10,353.420.742528

Base 1.676704 0.00 0.00 0.00 13,943.47

405806902 Total

3.48 0.000.0016,632.000 Local 20,288.39

Base 0.00 4.65 0.00 27,204.67
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COMMON STOCK EUR1.0410359905 23 Nov 2011 28 Nov 2011 EUR/PT4MERRILL LYNCH INTERNATIONALEDP ENERGIAS DE PORTUGAL SA

18,170.000 NHIL Local 2.266400 0.00 14.41 0.00 41,166.080.749176

Base 3.025190 0.00 19.23 0.00 54,948.48

22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASH

18,170.000 NHHJ Local 2.276000 0.00 0.00 0.00 41,354.920.742528

Base 3.065204 0.00 0.00 0.00 55,694.76

410359905 Total

14.41 0.000.0036,340.000 Local 82,521.00

Base 0.00 19.23 0.00 110,643.24

COMMON STOCK EUR.03581718905 23 Nov 2011 28 Nov 2011 EUR/PT4MERRILL LYNCH INTERNATIONALPORTUGAL TELECOM SGPS SA REG

5,031.000 NHIL Local 4.524900 0.00 7.97 0.00 22,756.800.749176

Base 6.039836 0.00 10.64 0.00 30,375.77

22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASH

5,031.000 NHHJ Local 4.680000 0.00 0.00 0.00 23,545.080.742528

Base 6.302793 0.00 0.00 0.00 31,709.35

581718905 Total

7.97 0.000.0010,062.000 Local 46,301.88

Base 0.00 10.64 0.00 62,085.12

COMMON STOCK EUR1.0B1FW75903 23 Nov 2011 28 Nov 2011 EUR/PT4 0.01MERRILL LYNCH INTERNATIONALGALP ENERGIA SGPS SA B SHRS

1,384.000 NHIL Local 11.524697 0.00 5.58 0.00 15,944.600.749176

Base 15.383164 0.00 7.45 0.00 21,282.85

22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASH

1,384.000 NHHJ Local 11.770000 0.00 0.00 0.00 16,289.680.742528

Base 15.851257 0.00 0.00 0.00 21,938.14
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B1FW75903 Total

5.58 0.000.002,768.000 Local 32,234.28

Base 0.00 7.45 0.00 43,220.99

COMMON STOCK EUR1.B1Y1SQ901 23 Nov 2011 28 Nov 2011 EUR/PT4 0.01MERRILL LYNCH INTERNATIONALJERONIMO MARTINS

2,538.000 NHIL Local 12.294500 0.00 10.92 0.00 31,192.520.749176

Base 16.410697 0.00 14.58 0.00 41,635.77

22 Nov 2011 22 Nov 2011 EUR/PT4ASSET TRANSFER AT MARKET NON CASH

2,538.000 NHHJ Local 12.590000 0.00 0.00 0.00 31,953.420.742528

Base 16.955591 0.00 0.00 0.00 43,033.29

B1Y1SQ901 Total

10.92 0.000.005,076.000 Local 63,145.94

Base 0.00 14.58 0.00 84,669.06

70,878.000

0.00

0.00

56.55

42.36

0.00

0.00 244,491.49

327,823.08

Local

Base

PORTUGAL Total

SPAIN

COMMON STOCK EUR3.406566000 23 Nov 2011 28 Nov 2011 EUR/ES5 0.01MERRILL LYNCH INTERNATIONALABERTIS INFRAESTRUCTURAS SA

3,588.000 NHIL Local 10.816101 0.00 13.58 0.00 38,794.590.749176

Base 14.437330 0.00 18.13 0.00 51,783.01

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

3,588.000 NHHJ Local 10.915000 0.00 0.00 0.00 39,163.020.742528

Base 14.699783 0.00 0.00 0.00 52,742.82

406566000 Total

13.58 0.000.007,176.000 Local 77,957.61

Base 0.00 18.13 0.00 104,525.83
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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 Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.3547400903 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALBANKINTER SA

8,294.000 NHIL Local 3.934500 0.00 11.42 0.00 32,621.320.749176

Base 5.251770 0.00 15.24 0.00 43,542.93

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

8,294.000 NHHJ Local 4.017000 0.00 0.00 0.00 33,317.000.742528

Base 5.409897 0.00 0.00 0.00 44,869.69

547400903 Total

11.42 0.000.0016,588.000 Local 65,938.32

Base 0.00 15.24 0.00 88,412.62

COMMON STOCK EUR.49550190904 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALBANCO BILBAO VIZCAYA ARGENTA

53,642.000 NHIL Local 5.578000 0.00 104.73 0.00 299,110.350.749176

Base 7.445513 0.00 139.79 0.00 399,252.45

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

53,642.000 NHHJ Local 5.715999 0.00 0.00 0.00 306,617.670.742528

Base 7.698025 0.00 0.00 0.00 412,937.52

550190904 Total

104.73 0.000.00107,284.000 Local 605,728.02

Base 0.00 139.79 0.00 812,189.97

COMMON STOCK EUR1.0565042900 23 Nov 2011 28 Nov 2011 EUR/ES5 0.01MERRILL LYNCH INTERNATIONALGAS NATURAL SDG SA

5,309.000 NHIL Local 12.271400 0.00 22.80 0.00 65,126.060.749176

Base 16.379863 0.00 30.43 0.00 86,930.25

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

5,309.000 NHHJ Local 12.390000 0.00 0.00 0.00 65,778.510.742528

Base 16.686240 0.00 0.00 0.00 88,587.25
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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

565042900 Total

22.80 0.000.0010,618.000 Local 130,904.57

Base 0.00 30.43 0.00 175,517.50

COMMON STOCK EUR.5570594903 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALBANCO SANTANDER SA

94,617.000 NHIL Local 5.226500 0.00 173.08 0.00 494,342.670.749176

Base 6.976331 0.00 231.03 0.00 659,848.51

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

94,617.000 NHHJ Local 5.380000 0.00 0.00 0.00 509,039.460.742528

Base 7.245518 0.00 0.00 0.00 685,549.18

570594903 Total

173.08 0.000.00189,234.000 Local 1,003,382.13

Base 0.00 231.03 0.00 1,345,397.69

COMMON STOCK EUR1.573252905 23 Nov 2011 28 Nov 2011 EUR/ES5 0.01MERRILL LYNCH INTERNATIONALTELEFONICA SA

39,297.000 NHIL Local 13.150200 0.00 180.87 0.00 516,582.540.749176

Base 17.552885 0.00 241.43 0.00 689,534.29

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

39,297.000 NHHJ Local 13.410000 0.00 0.00 0.00 526,972.770.742528

Base 18.059925 0.00 0.00 0.00 709,700.87

573252905 Total

180.87 0.000.0078,594.000 Local 1,043,555.31

Base 0.00 241.43 0.00 1,399,235.16

COMMON STOCK EUR.1577090905 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALZARDOYA OTIS SA

2,547.000 NHIL Local 9.139702 0.00 8.15 0.00 23,270.670.749176

Base 12.199673 0.00 10.88 0.00 31,061.69
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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

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

2,547.000 NHHJ Local 9.150000 0.00 0.00 0.00 23,305.050.742528

Base 12.322768 0.00 0.00 0.00 31,386.09

577090905 Total

8.15 0.000.005,094.000 Local 46,575.72

Base 0.00 10.88 0.00 62,447.78

COMMON STOCK EUR1.578711905 03 Oct 2011 06 Oct 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTDFOMENTO DE CONSTRUC Y CONTRA

2,754.000 NHEH Local 18.234800 0.00 17.58 0.00 50,201.060.752955

Base 24.217649 0.00 23.35 0.00 66,672.06

04 Oct 2011 07 Oct 2011 EUR/ES5 0.02CITIGROUPGLOBAL MARKETS LIMITED

2,117.000 NHEH Local 18.000000 0.00 38.11 0.00 38,067.890.752276

Base 23.927388 0.00 50.66 0.00 50,603.62

04 Oct 2011 07 Oct 2011 EUR/ES5 0.01UBS AG

613.000 NHEH Local 18.020300 0.00 3.87 0.00 11,042.570.752276

Base 23.954373 0.00 5.14 0.00 14,678.88

23 Nov 2011 28 Nov 2011 EUR/ES5 0.01MERRILL LYNCH INTERNATIONAL

1,218.000 NHIL Local 17.095304 0.00 7.29 0.00 20,814.790.749176

Base 22.818809 0.00 9.73 0.00 27,783.58

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

1,218.000 NHHJ Local 17.505000 0.00 0.00 0.00 21,321.090.742528

Base 23.574869 0.00 0.00 0.00 28,714.19

578711905 Total

66.85 0.000.007,920.000 Local 141,447.40

Base 0.00 88.88 0.00 188,452.33
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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

COMMON STOCK EUR.15711131904 23 Nov 2011 28 Nov 2011 EUR/ES5 0.03MERRILL LYNCH INTERNATIONALINDITEX

3,430.000 NHIL Local 63.467201 0.00 76.19 0.00 217,616.310.749176

Base 84.716009 0.00 101.70 0.00 290,474.21

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

3,430.000 NHHJ Local 63.600000 0.00 0.00 0.00 218,148.000.742528

Base 85.653335 0.00 0.00 0.00 293,790.94

711131904 Total

76.19 0.000.006,860.000 Local 435,764.31

Base 0.00 101.70 0.00 584,265.15

EXP 13OCT11973AQL908 19 Oct 2011 19 Oct 2011 EUR/ES5SUBSCRIPTION (NON CASH)CAIXABANK SA RTS

122,202.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.730780

Base 0.000000 0.00 0.00 0.00 0.00

19 Oct 2011 19 Oct 2011 EUR/ES5LAPSED RIGHTS

39.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.730780

Base 0.000000 0.00 0.00 0.00 0.00

973AQL908 Total

0.00 0.000.00122,241.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKACI00NNS8 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALDISTRIBUIDORA INTERNACIONAL

7,677.000 NHIL Local 3.100100 0.00 8.33 0.00 23,791.140.749176

Base 4.138013 0.00 11.12 0.00 31,756.41

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

7,677.000 NHHJ Local 3.231999 0.00 0.00 0.00 24,812.060.742528

Base 4.352697 0.00 0.00 0.00 33,415.66
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Base Currency: USD - US DOLLAR

ACI00NNS8 Total

8.33 0.000.0015,354.000 Local 48,603.20

Base 0.00 11.12 0.00 65,172.07

CALL EXP08NOV11ACI00WNV1 04 Nov 2011 07 Nov 2011 EUR/ES53 SUBSCRIPTION (NON CASH)BANCO SANTANDER  RTS

708,116.000 NHEB Local 0.128000 0.00 0.00 0.00 90,638.850.726269

Base 0.176243 0.00 0.00 0.00 124,800.66

04 Nov 2011 07 Nov 2011 EUR/ES53 SUBSCRIPTION (NON CASH)

395,411.000 NHHJ Local 0.128000 0.00 0.00 0.00 50,612.610.726269

Base 0.176243 0.00 0.00 0.00 69,688.52

ACI00WNV1 Total

0.00 0.000.001,103,527.000 Local 141,251.46

Base 0.00 0.00 0.00 194,489.18

COMMON STOCK EUR.17B01CP2901 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALGAMESA CORP TECNOLOGICA SA

3,119.000 NHIL Local 2.985499 0.00 3.26 0.00 9,308.510.749176

Base 3.985044 0.00 4.35 0.00 12,425.00

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

3,119.000 NHHJ Local 3.101000 0.00 0.00 0.00 9,672.020.742528

Base 4.176274 0.00 0.00 0.00 13,025.80

B01CP2901 Total

3.26 0.000.006,238.000 Local 18,980.53

Base 0.00 4.35 0.00 25,450.80

COMMON STOCK EUR.5B01SPF907 23 Nov 2011 28 Nov 2011 EUR/ES5 0.01MERRILL LYNCH INTERNATIONALGRIFOLS SA

709.000 NHIL Local 11.433700 0.00 2.84 0.00 8,103.650.749176

Base 15.261701 0.00 3.79 0.00 10,816.75
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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

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

709.000 NHHJ Local 11.580000 0.00 0.00 0.00 8,210.220.742528

Base 15.595374 0.00 0.00 0.00 11,057.12

B01SPF907 Total

2.84 0.000.001,418.000 Local 16,313.87

Base 0.00 3.79 0.00 21,873.87

COMMON STOCK EUR.2B03851902 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALFERROVIAL SA

3,143.000 NHIL Local 8.361101 0.00 9.20 0.00 26,269.740.749176

Base 11.160396 0.00 12.28 0.00 35,064.84

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

3,143.000 NHHJ Local 8.570999 0.00 0.00 0.00 26,938.650.742528

Base 11.543000 0.00 0.00 0.00 36,279.65

B03851902 Total

9.20 0.000.006,286.000 Local 53,208.39

Base 0.00 12.28 0.00 71,344.49

COMMON STOCK EUR.1B0BV6K909 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALBANCO POPULAR ESPANOL

17,047.000 NHIL Local 2.870500 0.00 17.13 0.00 48,916.280.749176

Base 3.831543 0.00 22.87 0.00 65,293.44

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

17,047.000 NHHJ Local 2.912999 0.00 0.00 0.00 49,657.910.742528

Base 3.923083 0.00 0.00 0.00 66,876.82

B0BV6K909 Total

17.13 0.000.0034,094.000 Local 98,574.19

Base 0.00 22.87 0.00 132,170.26
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK EUR.1B0PP3G909 07 Oct 2011 12 Oct 2011 EUR/ES5MORGAN STANLEY CO INCORPORATEDTUBOS REUNIDOS SA

900.000 NHHV Local 1.615300 0.00 0.58 0.00 1,453.190.740083

Base 2.182593 0.00 0.78 0.00 1,963.55

14 Oct 2011 19 Oct 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

900.000 NHHV Local 1.680000 0.00 0.60 0.00 1,511.400.721501

Base 2.328479 0.00 0.83 0.00 2,094.80

27 Oct 2011 01 Nov 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

900.000 NHHV Local 1.720000 0.00 0.62 0.00 1,547.380.705617

Base 2.437583 0.00 0.88 0.00 2,192.95

01 Nov 2011 04 Nov 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

900.000 NHHV Local 1.656000 0.00 0.60 0.00 1,489.800.731208

Base 2.264745 0.00 0.82 0.00 2,037.45

03 Nov 2011 08 Nov 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

800.000 NHHV Local 1.670000 0.00 0.53 0.00 1,335.470.727643

Base 2.295082 0.00 0.73 0.00 1,835.34

30 Nov 2011 05 Dec 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

500.000 NHHV Local 1.670000 0.00 0.33 0.00 834.670.743356

Base 2.246568 0.00 0.44 0.00 1,122.84

19 Dec 2011 22 Dec 2011 EUR/ES5CITIGROUPGLOBAL MARKETS LIMITED

700.000 NHHV Local 1.605400 0.00 0.56 0.00 1,123.220.768285

Base 2.089589 0.00 0.73 0.00 1,461.98

20 Dec 2011 23 Dec 2011 EUR/ES5MORGAN STANLEY CO INCORPORATED

500.000 NHHV Local 1.650000 0.00 0.33 0.00 824.670.764789

Base 2.157458 0.00 0.43 0.00 1,078.30

B0PP3G909 Total

4.15 0.000.006,100.000 Local 10,119.80

Base 0.00 5.64 0.00 13,787.21
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COMMON STOCK EUR.5B175SV901 08 Dec 2011 13 Dec 2011 EUR/ES5 0.01JEFFERIES+ COMPANY INCDURO FELGUERA SA

71,100.000 NHEG Local 5.097900 0.00 579.94 0.00 361,880.750.750525

Base 6.792445 0.00 772.71 0.00 482,170.15

COMMON STOCK EUR.1B1G40S901 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALMAPFRE SA

6,938.000 NHIL Local 2.403500 0.00 5.84 0.00 16,669.640.749176

Base 3.208191 0.00 7.80 0.00 22,250.63

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

6,938.000 NHHJ Local 2.470000 0.00 0.00 0.00 17,136.860.742528

Base 3.326474 0.00 0.00 0.00 23,079.08

B1G40S901 Total

5.84 0.000.0013,876.000 Local 33,806.50

Base 0.00 7.80 0.00 45,329.71

COMMON STOCKB1X8QN906 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALBANCO DE SABADELL SA

28,126.000 NHIL Local 2.282300 0.00 22.47 0.00 64,169.500.749176

Base 3.046414 0.00 29.99 0.00 85,653.44

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

28,126.000 NHHJ Local 2.328999 0.00 0.00 0.00 65,505.450.742528

Base 3.136581 0.00 0.00 0.00 88,219.51

B1X8QN906 Total

22.47 0.000.0056,252.000 Local 129,674.95

Base 0.00 29.99 0.00 173,872.95

COMMON STOCK EUR.12B1YY66907 12 Oct 2011 17 Oct 2011 EUR/ES5LOOP CAPITAL MARKETS LLCALMIRALL SA

5,248.000 NHEH Local 5.241601 0.00 13.75 0.00 27,494.170.724428

Base 7.235503 0.00 18.98 0.00 37,952.94
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13 Oct 2011 18 Oct 2011 EUR/ES5LOOP CAPITAL MARKETS LLC

16,728.000 NHEH Local 5.171100 0.00 43.25 0.00 86,458.910.728359

Base 7.099658 0.00 59.38 0.00 118,703.70

14 Oct 2011 19 Oct 2011 EUR/ES5UBS AG

14,511.000 NHEH Local 5.144600 0.00 26.13 0.00 74,627.160.721501

Base 7.130413 0.00 36.22 0.00 103,433.20

17 Oct 2011 20 Oct 2011 EUR/ES5UBS AG

11,594.000 NHEH Local 5.086300 0.00 20.64 0.00 58,949.920.726533

Base 7.000783 0.00 28.41 0.00 81,138.67

B1YY66907 Total

103.77 0.000.0048,081.000 Local 247,530.16

Base 0.00 142.99 0.00 341,228.51

COMMON STOCK EUR1.B283W9907 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALCAIXABANK

29,196.000 NHIL Local 3.499600 0.00 35.76 0.00 102,138.560.749176

Base 4.671265 0.00 47.73 0.00 136,334.53

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

29,196.000 NHHJ Local 3.630000 0.00 0.00 0.00 105,981.480.742528

Base 4.888705 0.00 0.00 0.00 142,730.62

B283W9907 Total

35.76 0.000.0058,392.000 Local 208,120.04

Base 0.00 47.73 0.00 279,065.15

COMMON STOCK EUR.75B288C9908 25 Oct 2011 28 Oct 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTDIBERDROLA SA

70,325.000 NHEB Local 5.221200 0.00 440.62 0.00 366,740.270.718881

Base 7.262955 0.00 612.92 0.00 510,154.35
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26 Oct 2011 31 Oct 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

42,224.000 NHEB Local 5.227700 0.00 264.88 0.00 220,469.530.722700

Base 7.233569 0.00 366.51 0.00 305,063.69

27 Oct 2011 01 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

362,873.000 NHEB Local 5.399800 0.00 2,351.33 0.00 1,957,090.300.705617

Base 7.652593 0.00 3,332.30 0.00 2,773,587.23

28 Oct 2011 02 Nov 2011 EUR/ES5 0.02JEFFERIESINTERNATIONAL LTD

103,398.000 NHEB Local 5.440100 0.00 1,124.99 0.00 561,370.470.706040

Base 7.705088 0.00 1,593.38 0.00 795,097.26

28 Oct 2011 02 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

41,862.000 NHEB Local 5.433800 0.00 272.96 0.00 227,196.780.706040

Base 7.696165 0.00 386.61 0.00 321,790.24

31 Oct 2011 03 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

41,195.000 NHEB Local 5.293100 0.00 261.66 0.00 217,787.590.716949

Base 7.382812 0.00 364.96 0.00 303,769.99

01 Nov 2011 04 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

24,131.000 NHEB Local 5.025000 0.00 145.51 0.00 121,112.770.731208

Base 6.872190 0.00 199.00 0.00 165,633.81

02 Nov 2011 07 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

41,606.000 NHEB Local 4.971900 0.00 248.23 0.00 206,612.640.724585

Base 6.861721 0.00 342.58 0.00 285,146.17

03 Nov 2011 08 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

31,328.000 NHEB Local 5.064200 0.00 190.38 0.00 158,460.880.727643

Base 6.959732 0.00 261.64 0.00 217,772.84

04 Nov 2011 09 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

19,299.000 NHEB Local 4.905000 0.00 113.59 0.00 94,548.010.726797

Base 6.748790 0.00 156.29 0.00 130,088.61
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07 Nov 2011 10 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

19,300.000 NHEB Local 4.921400 0.00 113.98 0.00 94,869.040.727643

Base 6.763482 0.00 156.64 0.00 130,378.55

08 Nov 2011 11 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

19,299.000 NHEB Local 4.979200 0.00 115.31 0.00 95,978.270.725558

Base 6.862580 0.00 158.93 0.00 132,282.01

09 Nov 2011 14 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

11,580.000 NHEB Local 4.806100 0.00 66.79 0.00 55,587.850.735510

Base 6.534378 0.00 90.81 0.00 75,577.29

10 Nov 2011 15 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

19,299.000 NHEB Local 4.806800 0.00 111.32 0.00 92,655.110.735348

Base 6.536769 0.00 151.38 0.00 126,001.72

11 Nov 2011 16 Nov 2011 EUR/ES5 0.01INVESTMENT TECHNOLOGY GROUP LTD

46,319.000 NHEB Local 4.921900 0.00 273.57 0.00 227,703.920.725821

Base 6.781149 0.00 376.91 0.00 313,719.11

23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONAL

34,041.000 NHIL Local 4.617900 0.00 55.02 0.00 157,142.910.749176

Base 6.163972 0.00 73.44 0.00 209,754.33

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

34,041.000 NHHJ Local 4.660999 0.00 0.00 0.00 158,665.100.742528

Base 6.277203 0.00 0.00 0.00 213,682.31

B288C9908 Total

6,150.14 0.000.00962,120.000 Local 5,013,991.44

Base 0.00 8,624.30 0.00 7,009,499.51
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COMMON STOCK EUR.5B5282K903 23 Nov 2011 28 Nov 2011 EUR/ES5MERRILL LYNCH INTERNATIONALINTL CONSOLIDATED AIRLINE DI

13,988.000 NHIL Local 1.538100 0.00 7.53 0.00 21,507.410.749176

Base 2.053056 0.00 10.05 0.00 28,708.09

22 Nov 2011 22 Nov 2011 EUR/ES5ASSET TRANSFER AT MARKET NON CASH

13,988.000 NHHJ Local 1.610000 0.00 0.00 0.00 22,520.680.742528

Base 2.168269 0.00 0.00 0.00 30,329.74

B5282K903 Total

7.53 0.000.0027,976.000 Local 44,028.09

Base 0.00 10.05 0.00 59,037.83

EXP 30SEP11B63W38903 29 Sep 2011 29 Sep 2011 EUR/ES5SUBSCRIPTION (NON CASH)BANKINTER SA RTS

34,884.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.735240

Base 0.000000 0.00 0.00 0.00 0.00

29 Sep 2011 29 Sep 2011 EUR/ES5LAPSED RIGHTS

24.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.735240

Base 0.000000 0.00 0.00 0.00 0.00

B63W38903 Total

0.00 0.000.0034,908.000 Local 0.00

Base 0.00 0.00 0.00 0.00

EXP 20OCT11B66H4B905 20 Oct 2011 20 Oct 2011 EUR/ES5SUBSCRIPTION (NON CASH)BANCO BILBAO VIZCAYA AR RTS

224,728.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.724533

Base 0.000000 0.00 0.00 0.00 0.00

20 Oct 2011 20 Oct 2011 EUR/ES5LAPSED RIGHTS

7.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.724533

Base 0.000000 0.00 0.00 0.00 0.00
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B66H4B905 Total

0.00 0.000.00224,735.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB6RN74902 14 Oct 2011 14 Oct 2011 EUR/ES5NEW TO ORD NON CASHBANKINTER SA

459.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.729634

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB6S86J902 09 Nov 2011 09 Nov 2011 EUR/ES5NEW TO ORD NON CASHBANCO SANTANDER SA

14,451.000 NHEB Local 6.272150 0.00 0.00 0.00 90,638.850.726269

Base 8.636125 0.00 0.00 0.00 124,800.66

09 Nov 2011 09 Nov 2011 EUR/ES5NEW TO ORD NON CASH

8,069.000 NHHJ Local 6.272476 0.00 0.00 0.00 50,612.610.726269

Base 8.636574 0.00 0.00 0.00 69,688.52

B6S86J902 Total

0.00 0.000.0022,520.000 Local 141,251.46

Base 0.00 0.00 0.00 194,489.18

COMMON STOCKB6TVTV908 28 Oct 2011 EUR/ES5NEW TO ORD NON CASHCAIXABANK SA

2,263.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706040

Base 0.000000 0.00 0.00 0.00 0.00

28 Oct 2011 CANCEL EUR/ES5NEW TO ORD NON CASH

-2,263.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706040

Base 0.000000 0.00 0.00 0.00 0.00

28 Oct 2011 28 Oct 2011 EUR/ES5NEW TO ORD NON CASH

2,263.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.706040

Base 0.000000 0.00 0.00 0.00 0.00
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B6TVTV908 Total

0.00 0.000.002,263.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCKB6VZGC902 25 Oct 2011 25 Oct 2011 EUR/ES5NEW TO ORD NON CASHBANCO BILBAO VIZCAYA ARGENT.

4,013.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.718881

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB6X5P8905 30 Dec 2011 30 Dec 2011 EUR/ES5NEW TO ORD NON CASHGRIFOLS SA

231.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.770921

Base 0.000000 0.00 0.00 0.00 0.00

EXP 27DEC11B796K5909 27 Dec 2011 27 Dec 2011 EUR/ES5SUBSCRIPTION (NON CASH)GRIFOLS SA RTS

2,310.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.765345

Base 0.000000 0.00 0.00 0.00 0.00

27 Dec 2011 27 Dec 2011 EUR/ES5LAPSED RIGHTS

3.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.000.765345

Base 0.000000 0.00 0.00 0.00 0.00

B796K5909 Total

0.00 0.000.002,313.000 Local 0.00

Base 0.00 0.00 0.00 0.00

3,253,865.000

0.00

0.00

10,573.13

7,608.03

0.00

0.00 10,118,588.22

13,869,424.90

Local

Base

SPAIN Total

UNITED KINGDOM

COMMON STOCK EUR.32018270009 15 Dec 2011 15 Dec 2011 GBP/GBBCUSIP CHANGECRH PLC

295,770.000 NHEB Local 16.207189 0.00 0.00 0.00 4,793,600.470.768462

Base 21.090423 0.00 0.00 0.00 6,237,914.78
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COMMON STOCK EUR.1025881905 13 Oct 2011 18 Oct 2011 EUR/GBB 0.08CHICAGO ANALYTIC TRADING COMPANYPADDY POWER PLC

3,000.000 NHEG Local 38.363500 0.00 185.40 0.00 114,905.100.728359

Base 52.671142 0.00 254.54 0.00 157,758.88

99UFPK906 17 Oct 2011 17 Oct 2011 EUR/BOSAUTREPAT-DISTRIBUTIONMACQUARIE EURO INFRASTR FD LP

80,580.150 NHHU Local 1.000000 0.00 0.00 0.00 80,580.180.721563

Base 1.385880 0.00 0.00 0.00 111,674.46

379,350.150

0.00

0.00

254.54

185.40

0.00

0.00 4,989,085.75

6,507,348.12

Local

Base

UNITED KINGDOM Total

EURO CURRENCY  Total

0.00Local10,845,731.150

0.00Base

0.00

0.00

36,174.02

49,306.44

70,197,888.17

94,982,221.02

HONG KONG DOLLAR

COMMON STOCK CNY1.600030902 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHJIANGXI COPPER CO LTD H

60,000.000 NHHJ Local 17.040000 0.00 0.00 0.00 1,022,400.007.789250

Base 2.187630 0.00 0.00 0.00 131,257.82

COMMON STOCK HKD.1600245005 23 Nov 2011 25 Nov 2011 HKD/HK1 0.01UBS SECURITIES ASIA LTDASM PACIFIC TECHNOLOGY

6,800.000 NHIL Local 83.954400 0.00 285.44 616.67 569,987.817.794700

Base 10.770703 0.00 36.62 79.11 73,125.05

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHJ Local 86.650000 0.00 0.00 0.00 589,220.007.789250

Base 11.124306 0.00 0.00 0.00 75,645.28

600245005 Total

285.44 616.670.0013,600.000 Local 1,159,207.81

Base 0.00 36.62 79.11 148,770.33
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COMMON STOCK CNY1.601564909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHANGANG STEEL CO LTD H

6,000.000 NHHJ Local 4.750000 0.00 0.00 0.00 28,500.007.789248

Base 0.609815 0.00 0.00 0.00 3,658.89

COMMON STOCK HKD1.603050006 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDHANG LUNG PROPERTIES LTD

17,000.000 NHIL Local 23.360300 0.00 198.56 429.77 396,496.777.794700

Base 2.996947 0.00 25.47 55.14 50,867.48

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

17,000.000 NHHJ Local 23.900000 0.00 0.00 0.00 406,300.007.789250

Base 3.068331 0.00 0.00 0.00 52,161.63

603050006 Total

198.56 429.770.0034,000.000 Local 802,796.77

Base 0.00 25.47 55.14 103,029.11

COMMON STOCK HKD.1607243904 08 Dec 2011 12 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITEDTCC INTL HLDGS LTD

373,000.000 NHEG Local 2.947300 0.00 1,791.93 1,154.97 1,096,396.007.776300

Base 0.379011 0.00 230.43 148.53 140,991.99

09 Dec 2011 13 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITED

363,000.000 NHEG Local 2.887700 0.00 1,708.63 1,101.41 1,045,425.067.782250

Base 0.371062 0.00 219.55 141.52 134,334.55

12 Dec 2011 14 Dec 2011 HKD/HK1INSTINET PACIFIC LIMITED

697,000.000 NHEG Local 2.830300 0.00 3,215.53 2,071.64 1,967,431.937.783400

Base 0.363633 0.00 413.13 266.16 252,772.82

13 Oct 2011 17 Oct 2011 HKD/HK1PERSHING LLC

468,000.000 NHEH Local 3.508100 0.00 1,641.79 1,773.34 1,638,375.677.777750

Base 0.451043 0.00 211.09 228.00 210,649.05
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607243904 Total

8,357.88 6,101.360.001,901,000.000 Local 5,747,628.66

Base 0.00 1,074.20 784.21 738,748.41

COMMON STOCK HKD.1607355906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA MOBILE LTD

71,500.000 NHHJ Local 76.350000 0.00 0.00 0.00 5,459,025.007.789250

Base 9.801971 0.00 0.00 0.00 700,840.90

COMMON STOCK HKD2.5607564002 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDBANK OF EAST ASIA

20,800.000 NHIL Local 25.389900 0.00 264.05 571.25 527,274.627.794700

Base 3.257329 0.00 33.88 73.29 67,645.27

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

20,800.000 NHHJ Local 26.550000 0.00 0.00 0.00 552,240.007.789250

Base 3.408544 0.00 0.00 0.00 70,897.71

607564002 Total

264.05 571.250.0041,600.000 Local 1,079,514.62

Base 0.00 33.88 73.29 138,542.98

COMMON STOCK CNY1.608039905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHANHUI CONCH CEMENT CO LTD H

22,000.000 NHHJ Local 23.200000 0.00 0.00 0.00 510,400.007.789250

Base 2.978464 0.00 0.00 0.00 65,526.21

COMMON STOCK CNY1.608071908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHDATANG INTL POWER GEN CO H

40,000.000 NHHJ Local 2.410000 0.00 0.00 0.00 96,400.007.789251

Base 0.309401 0.00 0.00 0.00 12,376.03

COMMON STOCK HKD.1608169900 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHBEIJING ENTERPRISES HLDGS

4,000.000 NHHJ Local 40.700000 0.00 0.00 0.00 162,800.007.789250

Base 5.225150 0.00 0.00 0.00 20,900.60
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COMMON STOCK HKD5.0609701909 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDCLP HOLDINGS LTD

61,500.000 NHIL Local 69.383700 0.00 2,133.55 4,609.36 4,260,354.647.794700

Base 8.901395 0.00 273.72 591.34 546,570.70

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

61,500.000 NHHJ Local 68.750000 0.00 0.00 0.00 4,228,125.007.789250

Base 8.826267 0.00 0.00 0.00 542,815.42

609701909 Total

2,133.55 4,609.360.00123,000.000 Local 8,488,479.64

Base 0.00 273.72 591.34 1,089,386.12

COMMON STOCK CNY1.609967906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHHUANENG POWER INTL INC H

46,000.000 NHHJ Local 3.920000 0.00 0.00 0.00 180,320.007.789251

Base 0.503258 0.00 0.00 0.00 23,149.85

COMMON STOCK CNY1.610989907 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHYANZHOU COAL MINING CO H

56,000.000 NHHJ Local 18.520000 0.00 0.00 0.00 1,037,120.007.789250

Base 2.377636 0.00 0.00 0.00 133,147.61

COMMON STOCK HKD.1613623909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHHENGAN INTL GROUP CO LTD

9,000.000 NHHJ Local 69.950000 0.00 0.00 0.00 629,550.007.789250

Base 8.980326 0.00 0.00 0.00 80,822.93

COMMON STOCK HKD2.5614029908 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDHOPEWELL HOLDINGS LTD

35,500.000 NHIL Local 19.007000 0.00 337.37 728.98 673,682.157.794700

Base 2.438452 0.00 43.28 93.53 86,428.23

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

35,500.000 NHHJ Local 19.120000 0.00 0.00 0.00 678,760.007.789250

Base 2.454665 0.00 0.00 0.00 87,140.61
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614029908 Total

337.37 728.980.0071,000.000 Local 1,352,442.15

Base 0.00 43.28 93.53 173,568.84

COMMON STOCK HKD.2617975008 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDCATHAY PACIFIC AIRWAYS

42,000.000 NHIL Local 12.975700 0.00 272.49 588.60 544,118.317.794700

Base 1.664682 0.00 34.96 75.51 69,806.19

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

42,000.000 NHHJ Local 13.080000 0.00 0.00 0.00 549,360.007.789250

Base 1.679237 0.00 0.00 0.00 70,527.97

617975008 Total

272.49 588.600.0084,000.000 Local 1,093,478.31

Base 0.00 34.96 75.51 140,334.16

COMMON STOCK HKD.5619027006 23 Nov 2011 25 Nov 2011 HKD/HK1 0.01UBS SECURITIES ASIA LTDCHEUNG KONG HOLDINGS LTD

17,000.000 NHIL Local 84.797100 0.00 720.78 1,557.33 1,439,272.597.794700

Base 10.878815 0.00 92.47 199.80 184,647.59

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

17,000.000 NHHJ Local 85.750000 0.00 0.00 0.00 1,457,750.007.789250

Base 11.008762 0.00 0.00 0.00 187,148.96

619027006 Total

720.78 1,557.330.0034,000.000 Local 2,897,022.59

Base 0.00 92.47 199.80 371,796.55

COMMON STOCK HKD.1619215007 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA OVERSEAS LAND + INVEST

52,000.000 NHHJ Local 11.980000 0.00 0.00 0.00 622,960.007.789250

Base 1.538017 0.00 0.00 0.00 79,976.89
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COMMON STOCK HKD.1619376908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA RESOURCES LAND LTD

28,000.000 NHHJ Local 10.220000 0.00 0.00 0.00 286,160.007.789250

Base 1.312065 0.00 0.00 0.00 36,737.81

COMMON STOCK HKD.4619615008 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCITIC PACIFIC LTD

28,000.000 NHHJ Local 13.640000 0.00 0.00 0.00 381,920.007.789250

Base 1.751131 0.00 0.00 0.00 49,031.68

COMMON STOCK HKD.1619728009 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDCHINA TRAVEL INTL INV HK

114,000.000 NHIL Local 1.123900 0.00 64.06 139.25 127,921.297.794700

Base 0.144188 0.00 8.22 17.86 16,411.32

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

114,000.000 NHHJ Local 1.150000 0.00 0.00 0.00 131,100.007.789249

Base 0.147639 0.00 0.00 0.00 16,830.89

619728009 Total

64.06 139.250.00228,000.000 Local 259,021.29

Base 0.00 8.22 17.86 33,242.21

COMMON STOCK CNY1.620842906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHBEIJING CAPITAL INTL AIRPO H

36,000.000 NHHJ Local 3.550000 0.00 0.00 0.00 127,800.007.789249

Base 0.455756 0.00 0.00 0.00 16,407.23

COMMON STOCK HKD1.0621255900 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDCHEUNG KONG INFRASTRUCTURE

7,000.000 NHIL Local 43.728600 0.00 153.05 331.49 305,615.667.794700

Base 5.610043 0.00 19.64 42.53 39,208.14

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHJ Local 43.000000 0.00 0.00 0.00 301,000.007.789250

Base 5.520429 0.00 0.00 0.00 38,643.00
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621255900 Total

153.05 331.490.0014,000.000 Local 606,615.66

Base 0.00 19.64 42.53 77,851.14

COMMON STOCK621808906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHLENOVO GROUP LTD

88,000.000 NHHJ Local 5.280000 0.00 0.00 0.00 464,640.007.789250

Base 0.677857 0.00 0.00 0.00 59,651.44

COMMON STOCK HKD.1626383905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA UNICOM HONG KONG LTD

66,000.000 NHHJ Local 16.780000 0.00 0.00 0.00 1,107,480.007.789250

Base 2.154251 0.00 0.00 0.00 142,180.57

COMMON STOCK HKD.05626404909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA TAIPING INSURANCE HOLD

7,600.000 NHHJ Local 14.580000 0.00 0.00 0.00 110,808.007.789250

Base 1.871811 0.00 0.00 0.00 14,225.76

COMMON STOCK HKD1.626735906 23 Nov 2011 25 Nov 2011 HKD/HK1 0.01UBS SECURITIES ASIA LTDHONG KONG EXCHANGES + CLEAR

12,800.000 NHIL Local 119.043800 0.00 761.88 1,645.90 1,521,352.867.794700

Base 15.272403 0.00 97.74 211.16 195,177.86

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

12,800.000 NHHJ Local 120.000000 0.00 0.00 0.00 1,536,000.007.789250

Base 15.405848 0.00 0.00 0.00 197,194.85

626735906 Total

761.88 1,645.900.0025,600.000 Local 3,057,352.86

Base 0.00 97.74 211.16 392,372.71

COMMON STOCK628625907 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDLI + FUNG LTD

54,000.000 NHIL Local 14.337000 0.00 387.10 836.94 772,973.967.794700

Base 1.839327 0.00 49.66 107.38 99,166.61
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22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

54,000.000 NHHJ Local 14.240000 0.00 0.00 0.00 768,960.007.789250

Base 1.828161 0.00 0.00 0.00 98,720.67

628625907 Total

387.10 836.940.00108,000.000 Local 1,541,933.96

Base 0.00 49.66 107.38 197,887.28

COMMON STOCK HKD1.629005901 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDMTR CORP

21,000.000 NHIL Local 24.276200 0.00 254.90 550.78 508,994.527.794700

Base 3.114450 0.00 32.70 70.66 65,300.08

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

21,000.000 NHHJ Local 24.250000 0.00 0.00 0.00 509,250.007.789250

Base 3.113265 0.00 0.00 0.00 65,378.57

629005901 Total

254.90 550.780.0042,000.000 Local 1,018,244.52

Base 0.00 32.70 70.66 130,678.65

COMMON STOCK HKD.1631349909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHAODA MODERN AGRICULTURE

34,000.000 NHHJ Local 1.100000 0.00 0.00 0.00 37,400.007.789249

Base 0.141220 0.00 0.00 0.00 4,801.49

COMMON STOCK HKD.1632164901 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDESPRIT HOLDINGS LTD

18,300.000 NHIL Local 8.822900 0.00 80.73 174.91 161,203.437.794700

Base 1.131910 0.00 10.36 22.44 20,681.16

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

18,300.000 NHHJ Local 8.660000 0.00 0.00 0.00 158,478.007.789251

Base 1.111789 0.00 0.00 0.00 20,345.73
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632164901 Total

80.73 174.910.0036,600.000 Local 319,681.43

Base 0.00 10.36 22.44 41,026.89

COMMON STOCK HKD.1633393905 13 Oct 2011 17 Oct 2011 HKD/HK1PERSHING LLCENN ENERGY HOLDINGS LTD

98,000.000 NHEH Local 26.888800 0.00 2,635.10 2,846.81 2,629,620.497.777750

Base 3.457144 0.00 338.80 366.02 338,095.27

COMMON STOCK HKD.1635425903 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCOSCO PACIFIC LTD

14,000.000 NHHJ Local 8.770000 0.00 0.00 0.00 122,780.007.789250

Base 1.125911 0.00 0.00 0.00 15,762.75

COMMON STOCK HKD.5638740902 13 Oct 2011 17 Oct 2011 HKD/HK1PERSHING LLCGREAT EAGLE HOLDINGS LTD

83,000.000 NHEH Local 17.412300 0.00 1,445.22 1,561.62 1,442,214.067.777750

Base 2.238732 0.00 185.81 200.78 185,428.18

14 Oct 2011 18 Oct 2011 HKD/HK1CREDIT SUISSE SECURITIES (USA) LLC

10,000.000 NHEH Local 17.277500 0.00 172.78 186.82 172,415.407.777800

Base 2.221387 0.00 22.21 24.02 22,167.63

17 Oct 2011 19 Oct 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

6,000.000 NHEH Local 18.060000 0.00 108.36 117.67 108,133.977.778050

Base 2.321919 0.00 13.93 15.12 13,902.45

18 Oct 2011 20 Oct 2011 HKD/HK1MERRILL LYNCH PEIRCE FENNER AND S

3,000.000 NHEH Local 17.022900 0.00 51.07 56.08 50,961.557.777750

Base 2.188666 0.00 6.57 7.21 6,552.22

21 Oct 2011 25 Oct 2011 HKD/HK1CREDIT LYONNAIS SECURITIES (USA) IN

112,000.000 NHEH Local 15.492100 0.00 1,735.12 1,874.14 1,731,505.947.781450

Base 1.990901 0.00 222.98 240.85 222,517.13
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638740902 Total

3,512.55 3,796.330.00214,000.000 Local 3,505,230.92

Base 0.00 451.50 487.98 450,567.61

COMMON STOCK HKD5.640837001 23 Nov 2011 HKD/HK1 0.01UBS SECURITIES ASIA LTDHANG SENG BANK LTD

17,000.000 NHIL Local 91.853500 0.00 780.75 1,686.93 1,559,041.827.794700

Base 11.784097 0.00 100.16 216.42 200,013.06

23 Nov 2011 CANCEL HKD/HK1 0.01UBS SECURITIES ASIA LTD

-17,000.000 NHIL Local 91.853500 0.00 -780.75 -1,686.93 -1,559,041.827.794700

Base 11.784097 0.00 -100.16 -216.42 -200,013.06

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

17,000.000 NHHJ Local 91.200000 0.00 0.00 0.00 1,550,400.007.789250

Base 11.708444 0.00 0.00 0.00 199,043.55

23 Nov 2011 25 Nov 2011 HKD/HK1 0.01UBS SECURITIES ASIA LTD

17,000.000 NHIL Local 91.853500 0.00 780.75 1,686.93 1,559,041.827.794700

Base 11.784097 0.00 100.16 216.42 200,013.06

640837001 Total

780.75 1,686.930.0034,000.000 Local 3,109,441.82

Base 0.00 100.16 216.42 399,056.61

COMMON STOCK HKD.1641613005 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA MERCHANTS HLDGS INTL

10,000.000 NHHJ Local 21.550000 0.00 0.00 0.00 215,500.007.789249

Base 2.766634 0.00 0.00 0.00 27,666.34

COMMON STOCK HKD2.642053003 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDHENDERSON LAND DEVELOPMENT

11,000.000 NHIL Local 37.504500 0.00 206.27 446.01 411,897.227.794700

Base 4.811539 0.00 26.46 57.21 52,843.24



Prepared by State StreetPage 2259

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

11,000.000 NHHJ Local 38.550000 0.00 0.00 0.00 424,050.007.789251

Base 4.949128 0.00 0.00 0.00 54,440.41

642053003 Total

206.27 446.010.0022,000.000 Local 835,947.22

Base 0.00 26.46 57.21 107,283.65

COMMON STOCK CNY1.0642539902 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHALUMINUM CORP OF CHINA LTD H

14,000.000 NHHJ Local 3.600000 0.00 0.00 0.00 50,400.007.789245

Base 0.462176 0.00 0.00 0.00 6,470.46

COMMON STOCK HKD1.0643532005 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDPOWER ASSETS HOLDINGS LTD

20,000.000 NHIL Local 59.573800 0.00 595.74 1,287.31 1,189,592.957.794700

Base 7.642860 0.00 76.43 165.15 152,615.62

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

20,000.000 NHHJ Local 59.900000 0.00 0.00 0.00 1,198,000.007.789250

Base 7.690086 0.00 0.00 0.00 153,801.71

643532005 Total

595.74 1,287.310.0040,000.000 Local 2,387,592.95

Base 0.00 76.43 165.15 306,417.33

COMMON STOCK HKD1.0643557002 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDWHARF HOLDINGS LTD

13,000.000 NHIL Local 37.457700 0.00 243.48 525.96 486,180.667.794700

Base 4.805535 0.00 31.24 67.48 62,373.24

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

13,000.000 NHHJ Local 37.550000 0.00 0.00 0.00 488,150.007.789249

Base 4.820747 0.00 0.00 0.00 62,669.71
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643557002 Total

243.48 525.960.0026,000.000 Local 974,330.66

Base 0.00 31.24 67.48 125,042.95

COMMON STOCK HKD.25643655004 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDHONG KONG + CHINA GAS

51,000.000 NHIL Local 17.838400 0.00 454.88 982.78 908,320.747.794700

Base 2.288529 0.00 58.36 126.09 116,530.56

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

51,000.000 NHHJ Local 17.920000 0.00 0.00 0.00 913,920.007.789250

Base 2.300607 0.00 0.00 0.00 117,330.94

643655004 Total

454.88 982.780.00102,000.000 Local 1,822,240.74

Base 0.00 58.36 126.09 233,861.50

COMMON STOCK HKD.25644806002 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDHUTCHISON WHAMPOA LTD

29,000.000 NHIL Local 65.617200 0.00 951.45 2,055.23 1,899,892.127.794700

Base 8.418182 0.00 122.06 263.67 243,741.53

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

29,000.000 NHHJ Local 66.150000 0.00 0.00 0.00 1,918,350.007.789250

Base 8.492473 0.00 0.00 0.00 246,281.73

644806002 Total

951.45 2,055.230.0058,000.000 Local 3,818,242.12

Base 0.00 122.06 263.67 490,023.26

COMMON STOCK HKD1.645514902 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA EVERBRIGHT LTD

16,000.000 NHHJ Local 11.020000 0.00 0.00 0.00 176,320.007.789249

Base 1.414771 0.00 0.00 0.00 22,636.33
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COMMON STOCK HKD.1646587006 13 Oct 2011 17 Oct 2011 HKD/HK1PERSHING LLCGALAXY ENTERTAINMENT GROUP L

139,000.000 NHEH Local 14.948300 0.00 2,077.81 2,244.23 2,073,491.667.777750

Base 1.921931 0.00 267.15 288.54 266,592.74

COMMON STOCK HKD1.648631901 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDKERRY PROPERTIES LTD

4,000.000 NHIL Local 26.925000 0.00 53.85 116.62 107,529.537.794700

Base 3.454270 0.00 6.91 14.97 13,795.21

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 27.500000 0.00 0.00 0.00 110,000.007.789248

Base 3.530508 0.00 0.00 0.00 14,122.03

648631901 Total

53.85 116.620.008,000.000 Local 217,529.53

Base 0.00 6.91 14.97 27,917.24

COMMON STOCK HKD.1649131901 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHKINGBOARD CHEMICALS HOLDINGS

9,000.000 NHHJ Local 22.100000 0.00 0.00 0.00 198,900.007.789251

Base 2.837243 0.00 0.00 0.00 25,535.19

COMMON STOCK HKD5.653611905 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDBOC HONG KONG HOLDINGS LTD

65,500.000 NHIL Local 16.599100 0.00 543.62 1,174.98 1,085,522.457.794700

Base 2.129537 0.00 69.74 150.74 139,264.17

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

65,500.000 NHHJ Local 16.500000 0.00 0.00 0.00 1,080,750.007.789250

Base 2.118304 0.00 0.00 0.00 138,748.92

653611905 Total

543.62 1,174.980.00131,000.000 Local 2,166,272.45

Base 0.00 69.74 150.74 278,013.09
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COMMON STOCK CNY1.653665901 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHBYD CO LTD H

25,000.000 NHHJ Local 18.480000 0.00 0.00 0.00 462,000.007.789251

Base 2.372500 0.00 0.00 0.00 59,312.51

COMMON STOCK CNY1.0655933901 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA TELECOM CORP LTD H

164,000.000 NHHJ Local 4.710000 0.00 0.00 0.00 772,440.007.789250

Base 0.604680 0.00 0.00 0.00 99,167.44

COMMON STOCK CNY1.0656099900 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA OILFIELD SERVICES H

74,000.000 NHHJ Local 11.700000 0.00 0.00 0.00 865,800.007.789250

Base 1.502070 0.00 0.00 0.00 111,153.19

COMMON STOCK HKD1.656835907 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDNWS HOLDINGS LTD

8,000.000 NHIL Local 10.870000 0.00 43.48 93.96 86,822.567.794700

Base 1.394537 0.00 5.58 12.05 11,138.67

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHJ Local 11.360000 0.00 0.00 0.00 90,880.007.789251

Base 1.458420 0.00 0.00 0.00 11,667.36

656835907 Total

43.48 93.960.0016,000.000 Local 177,702.56

Base 0.00 5.58 12.05 22,806.03

COMMON STOCK HKD.25658653902 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDYUE YUEN INDUSTRIAL HLDG

9,500.000 NHIL Local 22.318400 0.00 106.01 229.96 211,688.837.794700

Base 2.863279 0.00 13.60 29.51 27,158.05

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

9,500.000 NHHJ Local 22.150000 0.00 0.00 0.00 210,425.007.789249

Base 2.843663 0.00 0.00 0.00 27,014.80
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658653902 Total

106.01 229.960.0019,000.000 Local 422,113.83

Base 0.00 13.60 29.51 54,172.85

COMMON STOCK CNY1.0660087909 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDMAANSHAN IRON + STEEL H

52,000.000 NHIL Local 2.122400 0.00 55.18 119.83 110,189.797.794700

Base 0.272288 0.00 7.08 15.37 14,136.50

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

52,000.000 NHHJ Local 2.110000 0.00 0.00 0.00 109,720.007.789250

Base 0.270886 0.00 0.00 0.00 14,086.08

660087909 Total

55.18 119.830.00104,000.000 Local 219,909.79

Base 0.00 7.08 15.37 28,222.58

COMMON STOCK USD.1665911905 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDORIENT OVERSEAS INTL LTD

2,000.000 NHIL Local 34.150000 0.00 34.15 74.47 68,191.387.794700

Base 4.381182 0.00 4.38 9.55 8,748.43

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 33.500000 0.00 0.00 0.00 67,000.007.789249

Base 4.300800 0.00 0.00 0.00 8,601.60

665911905 Total

34.15 74.470.004,000.000 Local 135,191.38

Base 0.00 4.38 9.55 17,350.03

COMMON STOCK CNY1.670625904 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHPICC PROPERTY + CASUALTY  H

30,000.000 NHHJ Local 10.620000 0.00 0.00 0.00 318,600.007.789249

Base 1.363418 0.00 0.00 0.00 40,902.53
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COMMON STOCK HKD1.671156909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA RESOURCES POWER HOLDIN

16,000.000 NHHJ Local 14.000000 0.00 0.00 0.00 224,000.007.789251

Base 1.797349 0.00 0.00 0.00 28,757.58

COMMON STOCK CNY1.0671897908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA LIFE INSURANCE CO H

83,000.000 NHHJ Local 19.840000 0.00 0.00 0.00 1,646,720.007.789250

Base 2.547100 0.00 0.00 0.00 211,409.31

COMMON STOCK CNY.1672529906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHZIJIN MINING GROUP CO LTD H

104,000.000 NHHJ Local 3.140000 0.00 0.00 0.00 326,560.007.789249

Base 0.403120 0.00 0.00 0.00 41,924.45

COMMON STOCK CNY1.0674395900 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHWEICHAI POWER CO LTD H

11,000.000 NHHJ Local 36.050000 0.00 0.00 0.00 396,550.007.789250

Base 4.628174 0.00 0.00 0.00 50,909.91

COMMON STOCK HKD1.677103905 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDSHANGRI LA ASIA LTD

36,000.000 NHIL Local 13.681100 0.00 246.26 532.41 491,740.937.794700

Base 1.755180 0.00 31.59 68.31 63,086.58

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

36,000.000 NHHJ Local 13.700000 0.00 0.00 0.00 493,200.007.789251

Base 1.758834 0.00 0.00 0.00 63,318.03

677103905 Total

246.26 532.410.0072,000.000 Local 984,940.93

Base 0.00 31.59 68.31 126,404.61

COMMON STOCK CNY1.0678204900 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA SHIPPING DEVELOPMENT H

10,000.000 NHHJ Local 4.870000 0.00 0.00 0.00 48,700.007.789246

Base 0.625221 0.00 0.00 0.00 6,252.21
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COMMON STOCK HKD.01680324001 28 Oct 2011 01 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLCCHINA OVERSEAS GRAND OCEANS

230,000.000 NHEH Local 6.807000 0.00 1,565.61 1,690.86 1,562,353.537.763850

Base 0.876756 0.00 201.65 217.78 201,234.38

31 Oct 2011 02 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

18,000.000 NHEH Local 6.273900 0.00 112.93 121.96 112,695.317.765000

Base 0.807972 0.00 14.54 15.70 14,513.24

01 Nov 2011 03 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

117,000.000 NHEH Local 5.738600 0.00 671.42 725.13 670,019.657.772150

Base 0.738354 0.00 86.39 93.30 86,207.76

04 Nov 2011 08 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

32,000.000 NHEH Local 6.250000 0.00 200.00 216.00 199,584.007.768500

Base 0.804531 0.00 25.74 27.80 25,691.45

09 Nov 2011 11 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

89,000.000 NHEH Local 6.111900 0.00 543.96 587.48 542,827.667.771300

Base 0.786471 0.00 70.00 75.60 69,850.30

28 Nov 2011 30 Nov 2011 HKD/HK1LOOP CAPITAL MARKETS LLC

210,000.000 NHEH Local 5.196000 0.00 1,091.16 1,178.45 1,088,890.397.793700

Base 0.666692 0.00 140.01 151.21 139,714.18

680324001 Total

4,185.08 4,519.880.00696,000.000 Local 4,176,370.54

Base 0.00 538.33 581.39 537,211.31

COMMON STOCK HKD.1680765906 10 Nov 2011 14 Nov 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCSINGAMAS CONTAINER HLDGS

1,214,000.000 NHEG Local 1.679200 0.00 3,261.68 2,202.20 2,033,084.927.781800

Base 0.215786 0.00 419.14 282.99 261,261.52
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COMMON STOCK HKD.1681001905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHSHANGHAI INDUSTRIAL HLDG LTD

13,000.000 NHHJ Local 21.550000 0.00 0.00 0.00 280,150.007.789249

Base 2.766634 0.00 0.00 0.00 35,966.24

COMMON STOCK HKD1.681042008 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDSINO LAND CO

18,000.000 NHIL Local 9.697800 0.00 87.28 188.97 174,284.157.794700

Base 1.244153 0.00 11.20 24.24 22,359.31

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

18,000.000 NHHJ Local 10.080000 0.00 0.00 0.00 181,440.007.789251

Base 1.294091 0.00 0.00 0.00 23,293.64

681042008 Total

87.28 188.970.0036,000.000 Local 355,724.15

Base 0.00 11.20 24.24 45,652.95

COMMON STOCK HKD.5685992000 23 Nov 2011 25 Nov 2011 HKD/HK1 0.01UBS SECURITIES ASIA LTDSUN HUNG KAI PROPERTIES

15,000.000 NHIL Local 93.000000 0.00 697.50 1,506.60 1,392,795.907.794700

Base 11.931184 0.00 89.48 193.29 178,684.99

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

15,000.000 NHHJ Local 94.400000 0.00 0.00 0.00 1,416,000.007.789250

Base 12.119267 0.00 0.00 0.00 181,789.00

685992000 Total

697.50 1,506.600.0030,000.000 Local 2,808,795.90

Base 0.00 89.48 193.29 360,473.99

COMMON STOCK HKD.6686774001 23 Nov 2011 25 Nov 2011 HKD/HK1 0.01UBS SECURITIES ASIA LTDSWIRE PACIFIC LTD A

11,500.000 NHIL Local 91.800000 0.00 527.85 1,140.46 1,054,031.697.794700

Base 11.777233 0.00 67.72 146.32 135,224.15



Prepared by State StreetPage 2267

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

11,500.000 NHHJ Local 92.450000 0.00 0.00 0.00 1,063,175.007.789250

Base 11.868922 0.00 0.00 0.00 136,492.60

686774001 Total

527.85 1,140.460.0023,000.000 Local 2,117,206.69

Base 0.00 67.72 146.32 271,716.75

COMMON STOCK HKD.05688167006 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDTELEVISION BROADCASTS LTD

8,000.000 NHIL Local 45.943800 0.00 183.78 397.41 366,969.217.794700

Base 5.894236 0.00 23.58 50.98 47,079.32

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHJ Local 45.750000 0.00 0.00 0.00 366,000.007.789249

Base 5.873480 0.00 0.00 0.00 46,987.84

688167006 Total

183.78 397.410.0016,000.000 Local 732,969.21

Base 0.00 23.58 50.98 94,067.16

COMMON STOCK690355904 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHTINGYI (CAYMAN ISLN) HLDG CO

30,000.000 NHHJ Local 21.900000 0.00 0.00 0.00 657,000.007.789250

Base 2.811567 0.00 0.00 0.00 84,347.02

COMMON STOCK HKD.5691316004 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHGUANGDONG INVESTMENT LTD

58,000.000 NHHJ Local 4.820000 0.00 0.00 0.00 279,560.007.789250

Base 0.618802 0.00 0.00 0.00 35,890.49

COMMON STOCK HKD1.697237907 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDWING HANG BANK LTD

2,500.000 NHIL Local 61.190000 0.00 76.49 165.24 152,733.277.794700

Base 7.850206 0.00 9.81 21.20 19,594.50
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22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHJ Local 61.800000 0.00 0.00 0.00 154,500.007.789250

Base 7.934012 0.00 0.00 0.00 19,835.03

697237907 Total

76.49 165.240.005,000.000 Local 307,233.27

Base 0.00 9.81 21.20 39,429.53

COMMON STOCK HKD1.697245009 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA RESOURCES ENTERPRISE

16,000.000 NHHJ Local 25.100000 0.00 0.00 0.00 401,600.007.789250

Base 3.222390 0.00 0.00 0.00 51,558.24

COMMON STOCK CNY1.699076907 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHZHEJIANG EXPRESSWAY CO H

26,000.000 NHHJ Local 4.800000 0.00 0.00 0.00 124,800.007.789251

Base 0.616234 0.00 0.00 0.00 16,022.08

EXP 23DEC11971KDC902 23 Dec 2011 23 Dec 2011 HKD/HK1RIGHTS EXERCISEDPICC PROPERTY + CASUALTY RTS

10,200.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.781900

Base 0.000000 0.00 0.00 0.00 0.00

23 Dec 2011 23 Dec 2011 HKD/HK1RIGHTS EXERCISED

10,600.000 NHIL Local 0.000000 0.00 0.00 0.00 0.007.781900

Base 0.000000 0.00 0.00 0.00 0.00

971KDC902 Total

0.00 0.000.0020,800.000 Local 0.00

Base 0.00 0.00 0.00 0.00

973BKJ907 23 Nov 2011 24 Nov 2011 HKD/HK11 LAPSED RIGHTSTCC INTL HODLING LTD

214,950.000 NHEG Local 0.000000 0.00 0.00 0.00 0.007.791550

Base 0.000000 0.00 0.00 0.00 0.00
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EXP 22NOV11973QUY900 22 Nov 2011 30 Nov 2011 HKD/HK1RIGHTS EXERCISEDNEW WORLD DEVELPMENT CO RTS

40,125.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.791350

Base 0.000000 0.00 0.00 0.00 0.00

RIGHTS EXP 19OCT2011975UYM901 24 Oct 2011 25 Oct 2011 HKD/HK1LAPSED RIGHTSCHINA RES LAND RTS

9,076.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.007.781350

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCKB00LN4900 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDLIFESTYLE INTL HLDGS LTD

5,500.000 NHIL Local 17.558200 0.00 48.29 104.73 96,417.087.794700

Base 2.252582 0.00 6.20 13.43 12,369.57

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHJ Local 18.080000 0.00 0.00 0.00 99,440.007.789252

Base 2.321147 0.00 0.00 0.00 12,766.31

B00LN4900 Total

48.29 104.730.0011,000.000 Local 195,857.08

Base 0.00 6.20 13.43 25,135.88

COMMON STOCK CNY1.0B018L7903 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA SHIPPING CONTAINER H

74,000.000 NHHJ Local 1.340000 0.00 0.00 0.00 99,160.007.789247

Base 0.172032 0.00 0.00 0.00 12,730.37

COMMON STOCK HKD.1B01B1L907 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA MENGNIU DAIRY CO

16,000.000 NHHJ Local 26.350000 0.00 0.00 0.00 421,600.007.789250

Base 3.382868 0.00 0.00 0.00 54,125.88

COMMON STOCKB01CT3905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHTENCENT HOLDINGS LTD

11,700.000 NHHJ Local 153.600000 0.00 0.00 0.00 1,797,120.007.789250

Base 19.719485 0.00 0.00 0.00 230,717.98
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COMMON STOCK CNY1.0B01FLR903 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHPING AN INSURANCE GROUP CO H

26,000.000 NHHJ Local 52.550000 0.00 0.00 0.00 1,366,300.007.789250

Base 6.746478 0.00 0.00 0.00 175,408.42

COMMON STOCKB01Z8S902 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHGOME ELECTRICAL APPLIANCES

122,000.000 NHHJ Local 2.110000 0.00 0.00 0.00 257,420.007.789250

Base 0.270886 0.00 0.00 0.00 33,048.11

COMMON STOCK HKD.02B02L83907 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDMONGOLIA ENERGY CORP LTD

94,000.000 NHIL Local 0.801400 0.00 37.67 82.03 75,211.907.794700

Base 0.102813 0.00 4.83 10.52 9,649.11

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

94,000.000 NHHJ Local 0.870000 0.00 0.00 0.00 81,780.007.789246

Base 0.111692 0.00 0.00 0.00 10,499.09

B02L83907 Total

37.67 82.030.00188,000.000 Local 156,991.90

Base 0.00 4.83 10.52 20,148.20

COMMON STOCK CNY1.B04KNF903 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHAIR CHINA LTD H

16,000.000 NHHJ Local 5.900000 0.00 0.00 0.00 94,400.007.789248

Base 0.757454 0.00 0.00 0.00 12,119.27

COMMON STOCK CNY1.B04KP8907 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHZTE CORP H

7,000.000 NHHJ Local 23.250000 0.00 0.00 0.00 162,750.007.789250

Base 2.984883 0.00 0.00 0.00 20,894.18

COMMON STOCK USD.04B05MBB900 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDFOXCONN INTERNATIONAL HLDGS

33,000.000 NHIL Local 5.042400 0.00 83.20 180.31 166,135.697.794700

Base 0.646901 0.00 10.67 23.13 21,313.93
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22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

33,000.000 NHHJ Local 5.460000 0.00 0.00 0.00 180,180.007.789250

Base 0.700966 0.00 0.00 0.00 23,131.88

B05MBB900 Total

83.20 180.310.0066,000.000 Local 346,315.69

Base 0.00 10.67 23.13 44,445.81

COMMON STOCK CNY1.B07J65904 06 Dec 2011 08 Dec 2011 HKD/HK1PERSHING LLCSHANGHAI ELECTRIC GRP CO L H

182,000.000 NHIL Local 3.377500 0.00 614.71 664.18 613,426.117.772750

Base 0.434531 0.00 79.09 85.45 78,920.09

COMMON STOCK HKD.5B092QP903 10 Nov 2011 14 Nov 2011 HKD/HK1NOMURA SECURITIES INTERNATIONAL INCMELCO INTERNATIONAL DEVELOP.

304,000.000 NHEG Local 6.405300 0.00 3,115.54 2,103.12 1,941,992.547.781800

Base 0.823113 0.00 400.36 270.26 249,555.70

COMMON STOCK CNY1.0B09N7M905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA SHENHUA ENERGY CO H

72,500.000 NHHJ Local 34.050000 0.00 0.00 0.00 2,468,625.007.789250

Base 4.371409 0.00 0.00 0.00 316,927.18

COMMON STOCK CNY1.0B0B8Z1900 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA COSCO HOLDINGS H

34,500.000 NHHJ Local 3.510000 0.00 0.00 0.00 121,095.007.789248

Base 0.450621 0.00 0.00 0.00 15,546.43

COMMON STOCK CNY1.0B0B8Z2908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHBANK OF COMMUNICATIONS CO H

141,000.000 NHHJ Local 5.060000 0.00 0.00 0.00 713,460.007.789250

Base 0.649613 0.00 0.00 0.00 91,595.47

COMMON STOCK HKD.1B0CJMD903 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHSINOFERT HOLDINGS LTD

50,000.000 NHHJ Local 2.410000 0.00 0.00 0.00 120,500.007.789249

Base 0.309401 0.00 0.00 0.00 15,470.04
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COMMON STOCK HKD.1B0D01C908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA YURUN FOOD GROUP LTD

14,000.000 NHHJ Local 11.620000 0.00 0.00 0.00 162,680.007.789252

Base 1.491799 0.00 0.00 0.00 20,885.19

COMMON STOCK HKD.02B0HZZ5905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHPARKSON RETAIL GROUP LTD

27,500.000 NHHJ Local 9.650000 0.00 0.00 0.00 265,375.007.789250

Base 1.238887 0.00 0.00 0.00 34,069.39

COMMON STOCK CNY1.B0LMTQ900 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA CONSTRUCTION BANK H

566,000.000 NHHJ Local 5.350000 0.00 0.00 0.00 3,028,100.007.789250

Base 0.686844 0.00 0.00 0.00 388,753.73

REIT NPVB0PB4M906 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDLINK REIT

29,000.000 NHIL Local 28.091400 0.00 407.33 880.17 813,363.107.794700

Base 3.603910 0.00 52.26 112.92 104,348.22

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

29,000.000 NHHJ Local 28.100000 0.00 0.00 0.00 814,900.007.789250

Base 3.607536 0.00 0.00 0.00 104,618.54

B0PB4M906 Total

407.33 880.170.0058,000.000 Local 1,628,263.10

Base 0.00 52.26 112.92 208,966.76

COMMON STOCK HKD.1B0PR2F908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHAGILE PROPERTY HOLDINGS LTD

22,000.000 NHHJ Local 5.070000 0.00 0.00 0.00 111,540.007.789248

Base 0.650897 0.00 0.00 0.00 14,319.74

COMMON STOCK CNY1.B0Y91C906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA NATIONAL BUILDING MA H

54,000.000 NHHJ Local 8.650000 0.00 0.00 0.00 467,100.007.789250

Base 1.110505 0.00 0.00 0.00 59,967.26
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COMMON STOCK HKD.1B16YNS901 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHSHIMAO PROPERTY HOLDINGS LTD

18,500.000 NHHJ Local 5.720000 0.00 0.00 0.00 105,820.007.789250

Base 0.734345 0.00 0.00 0.00 13,585.39

COMMON STOCK CNY.25B19H8Y909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHGUANGZHOU R+F PROPERTIES   H

16,400.000 NHHJ Local 6.160000 0.00 0.00 0.00 101,024.007.789250

Base 0.790834 0.00 0.00 0.00 12,969.67

COMMON STOCK HKD1.B1DN3X908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA BLUECHEMICAL LTD   H

70,000.000 NHHJ Local 6.050000 0.00 0.00 0.00 423,500.007.789251

Base 0.776711 0.00 0.00 0.00 54,369.80

COMMON STOCK CNY1.0B1DYPZ905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA MERCHANTS BANK H

69,000.000 NHHJ Local 13.720000 0.00 0.00 0.00 946,680.007.789250

Base 1.761402 0.00 0.00 0.00 121,536.73

COMMON STOCK CNY1.B1G1QD902 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHIND + COMM BK OF CHINA H

691,000.000 NHHJ Local 4.300000 0.00 0.00 0.00 2,971,300.007.789250

Base 0.552043 0.00 0.00 0.00 381,461.63

COMMON STOCK CNY1.0B1JNK8908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA COAL ENERGY CO H

99,000.000 NHHJ Local 9.470000 0.00 0.00 0.00 937,530.007.789250

Base 1.215778 0.00 0.00 0.00 120,362.04

COMMON STOCK HKD.1B1TLR6908 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA AGRI INDUSTRIES HLDGS

96,000.000 NHHJ Local 5.730000 0.00 0.00 0.00 550,080.007.789250

Base 0.735629 0.00 0.00 0.00 70,620.41

COMMON STOCK HKD.1B1VKYN902 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCOUNTRY GARDEN HOLDINGS CO

92,000.000 NHHJ Local 2.310000 0.00 0.00 0.00 212,520.007.789249

Base 0.296563 0.00 0.00 0.00 27,283.76
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COMMON STOCK CNY1.B1W0JF909 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA CITIC BANK CORP LTD H

118,000.000 NHHJ Local 4.060000 0.00 0.00 0.00 479,080.007.789250

Base 0.521231 0.00 0.00 0.00 61,505.28

COMMON STOCK HKD.01B1WJ4X905 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHBELLE INTERNATIONAL HOLDINGS

45,000.000 NHHJ Local 13.840000 0.00 0.00 0.00 622,800.007.789250

Base 1.776808 0.00 0.00 0.00 79,956.35

COMMON STOCK USD.01B1YC2B908 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDCHINA HIGH SPEED TRANSMISSIO

17,000.000 NHIL Local 3.575900 0.00 30.40 65.86 60,694.047.794700

Base 0.458760 0.00 3.90 8.45 7,786.58

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

17,000.000 NHHJ Local 3.800000 0.00 0.00 0.00 64,600.007.789251

Base 0.487852 0.00 0.00 0.00 8,293.48

B1YC2B908 Total

30.40 65.860.0034,000.000 Local 125,294.04

Base 0.00 3.90 8.45 16,080.06

COMMON STOCK HKD.1B1Z7FX906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHFOSUN INTERNATIONAL

9,000.000 NHHJ Local 4.450000 0.00 0.00 0.00 40,050.007.789253

Base 0.571300 0.00 0.00 0.00 5,141.70

COMMON STOCK HKD.8B24CVP906 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHSINO OCEAN LAND HOLDINGS

34,500.000 NHHJ Local 2.740000 0.00 0.00 0.00 94,530.007.789248

Base 0.351767 0.00 0.00 0.00 12,135.96

COMMON STOCK HKD.02B27WLD907 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHSOHO CHINA LTD

52,500.000 NHHJ Local 5.100000 0.00 0.00 0.00 267,750.007.789250

Base 0.654749 0.00 0.00 0.00 34,374.30
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COMMON STOCKB28Q94903 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHALIBABA.COM LTD

14,000.000 NHHJ Local 8.550000 0.00 0.00 0.00 119,700.007.789252

Base 1.097666 0.00 0.00 0.00 15,367.33

COMMON STOCK CNY1.0B2PFVH904 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHCHINA RAILWAY CONSTRUCTION H

58,500.000 NHHJ Local 4.590000 0.00 0.00 0.00 268,515.007.789250

Base 0.589274 0.00 0.00 0.00 34,472.51

COMMON STOCK CNY1.B43399904 22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASHGUANGZHOU AUTOMOBILE GROUP H

108,000.000 NHHJ Local 6.860000 0.00 0.00 0.00 740,880.007.789250

Base 0.880701 0.00 0.00 0.00 95,115.70

COMMON STOCKB4JSTL903 23 Nov 2011 25 Nov 2011 HKD/HK1UBS SECURITIES ASIA LTDWYNN MACAU LTD

14,800.000 NHIL Local 19.549200 0.00 144.66 313.15 288,870.357.794700

Base 2.508012 0.00 18.56 40.17 37,059.84

22 Nov 2011 22 Nov 2011 HKD/HK1ASSET TRANSFER AT MARKET NON CASH

14,800.000 NHHJ Local 19.000000 0.00 0.00 0.00 281,200.007.789249

Base 2.439259 0.00 0.00 0.00 36,101.04

B4JSTL903 Total

144.66 313.150.0029,600.000 Local 570,070.35

Base 0.00 18.56 40.17 73,160.88

HONG KONG DOLLAR  Total

0.00Local11,243,651.000

0.00Base

51,610.72

6,627.76

40,313.88

5,179.09

113,385,861.81

14,558,464.50

HUNGARIAN FORINT
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COMMON STOCK474249901 22 Nov 2011 22 Nov 2011 HUF/HU2ASSET TRANSFER AT MARKET NON CASHMOL HUNGARIAN OIL AND GAS PL

3,500.000 NHHJ Local 17,630.000000 0.00 0.00 0.00 61,705,000.00227.945047

Base 77.343203 0.00 0.00 0.00 270,701.21

HUNGARIAN FORINT  Total

0.00Local3,500.000

0.00Base

0.00

0.00

0.00

0.00

61,705,000.00

270,701.21

INDONESIAN RUPIAH

COMMON STOCK IDR500.604348904 22 Nov 2011 22 Nov 2011 IDR/ID5ASSET TRANSFER AT MARKET NON CASHBUMI RESOURCES TBK PT

561,000.000 NHHJ Local 2,075.000000 0.00 0.00 0.00 1,164,075,000.009,024.999965

Base 0.229917 0.00 0.00 0.00 128,983.38

COMMON STOCK IDR500.665104907 22 Nov 2011 22 Nov 2011 IDR/ID5ASSET TRANSFER AT MARKET NON CASHBANK MANDIRI TBK PT

252,000.000 NHHJ Local 6,550.000000 0.00 0.00 0.00 1,650,600,000.009,024.999840

Base 0.725762 0.00 0.00 0.00 182,891.97

COMMON STOCK IDR250.670909902 22 Nov 2011 22 Nov 2011 IDR/ID5ASSET TRANSFER AT MARKET NON CASHBANK RAKYAT INDONESIA PERSER

258,500.000 NHHJ Local 6,500.000000 0.00 0.00 0.00 1,680,250,000.009,024.999773

Base 0.720222 0.00 0.00 0.00 186,177.29

INDONESIAN RUPIAH  Total

0.00Local1,071,500.000

0.00Base

0.00

0.00

0.00

0.00

4,494,925,000.00

498,052.64

JAPANESE YEN

COMMON STOCK601070006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SAISIN SEIKI CO LTD

4,000.000 NHIL Local 2,099.547500 0.00 4,199.00 0.00 8,393,991.0077.415000

Base 27.120681 0.00 54.24 0.00 108,428.48
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 2,134.000000 0.00 0.00 0.00 8,536,000.0076.980003

Base 27.721485 0.00 0.00 0.00 110,885.94

601070006 Total

4,199.00 0.000.008,000.000 Local 16,929,991.00

Base 0.00 54.24 0.00 219,314.42

COMMON STOCK601090004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SAJINOMOTO CO INC

5,000.000 NHIL Local 906.800000 0.00 2,267.00 0.00 4,531,733.0077.415000

Base 11.713492 0.00 29.28 0.00 58,538.18

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHJ Local 915.000000 0.00 0.00 0.00 4,575,000.0076.980001

Base 11.886204 0.00 0.00 0.00 59,431.02

601090004 Total

2,267.00 0.000.0010,000.000 Local 9,106,733.00

Base 0.00 29.28 0.00 117,969.20

COMMON STOCK601490006 28 Nov 2011 05 Dec 2011 JPY/JP34 ITG SECURITIES (HK) LTDALL NIPPON AIRWAYS CO LTD

4,000.000 NHIL Local 226.897500 0.00 453.00 0.00 907,137.0078.015000

Base 2.908383 0.00 5.81 0.00 11,627.73

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 228.000000 0.00 0.00 0.00 912,000.0076.980020

Base 2.961808 0.00 0.00 0.00 11,847.23

601490006 Total

453.00 0.000.008,000.000 Local 1,819,137.00

Base 0.00 5.81 0.00 23,474.96
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COMMON STOCK602210007 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SAMADA CO LTD

4,000.000 NHIL Local 458.750000 0.00 917.00 0.00 1,834,083.0077.415000

Base 5.925854 0.00 11.85 0.00 23,691.57

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 470.000000 0.00 0.00 0.00 1,880,000.0076.979993

Base 6.105483 0.00 0.00 0.00 24,421.93

602210007 Total

917.00 0.000.008,000.000 Local 3,714,083.00

Base 0.00 11.85 0.00 48,113.50

COMMON STOCK603773904 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SAEON CREDIT SERVICE CO LTD

800.000 NHIL Local 1,110.550000 0.00 444.00 0.00 887,996.0077.415000

Base 14.345411 0.00 5.74 0.00 11,470.59

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

800.000 NHHJ Local 1,163.000000 0.00 0.00 0.00 930,400.0076.979976

Base 15.107825 0.00 0.00 0.00 12,086.26

603773904 Total

444.00 0.000.001,600.000 Local 1,818,396.00

Base 0.00 5.74 0.00 23,556.85

COMMON STOCK604692905 04 Oct 2011 07 Oct 2011 JPY/JP5MORGAN STANLEY CO INCORPORATEDTOMY COMPANY LTD

2,100.000 NHEH Local 579.911429 0.00 730.00 0.00 1,217,084.0076.865000

Base 7.544545 0.00 9.50 0.00 15,834.05

COMMON STOCK604978908 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SACOM CO LTD

750.000 NHIL Local 1,228.696000 0.00 460.00 0.00 921,062.0077.415000

Base 15.871549 0.00 5.94 0.00 11,897.72
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

750.000 NHHJ Local 1,267.000000 0.00 0.00 0.00 950,250.0076.979971

Base 16.458827 0.00 0.00 0.00 12,344.12

604978908 Total

460.00 0.000.001,500.000 Local 1,871,312.00

Base 0.00 5.94 0.00 24,241.84

COMMON STOCK605440007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SASAHI GROUP HOLDINGS LTD

2,900.000 NHIL Local 1,667.448276 0.00 2,417.00 0.00 4,833,183.0077.415000

Base 21.539085 0.00 31.22 0.00 62,432.13

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHJ Local 1,657.000000 0.00 0.00 0.00 4,805,300.0076.979997

Base 21.525072 0.00 0.00 0.00 62,422.71

605440007 Total

2,417.00 0.000.005,800.000 Local 9,638,483.00

Base 0.00 31.22 0.00 124,854.84

COMMON STOCK605460005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SASAHI KASEI CORP

12,000.000 NHIL Local 439.633250 0.00 2,637.00 0.00 5,272,962.0077.415000

Base 5.678916 0.00 34.06 0.00 68,112.92

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

12,000.000 NHHJ Local 442.000000 0.00 0.00 0.00 5,304,000.0076.980004

Base 5.741751 0.00 0.00 0.00 68,901.01

605460005 Total

2,637.00 0.000.0024,000.000 Local 10,576,962.00

Base 0.00 34.06 0.00 137,013.93
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COMMON STOCK605520006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SASAHI GLASS CO LTD

9,000.000 NHIL Local 618.055556 0.00 2,781.00 0.00 5,559,719.0077.415000

Base 7.983667 0.00 35.92 0.00 71,817.08

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

9,000.000 NHHJ Local 608.000000 0.00 0.00 0.00 5,472,000.0076.979998

Base 7.898156 0.00 0.00 0.00 71,083.40

605520006 Total

2,781.00 0.000.0018,000.000 Local 11,031,719.00

Base 0.00 35.92 0.00 142,900.48

COMMON STOCK607572005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SHIROSHIMA BANK LTD/THE

3,000.000 NHIL Local 373.333000 0.00 559.00 0.00 1,119,440.0077.415000

Base 4.822489 0.00 7.22 0.00 14,460.25

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 377.000000 0.00 0.00 0.00 1,131,000.0076.979989

Base 4.897377 0.00 0.00 0.00 14,692.13

607572005 Total

559.00 0.000.006,000.000 Local 2,250,440.00

Base 0.00 7.22 0.00 29,152.38

COMMON STOCK607575008 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SBANK OF KYOTO LTD/THE

3,000.000 NHIL Local 683.000000 0.00 1,024.00 0.00 2,047,976.0077.415000

Base 8.822580 0.00 13.23 0.00 26,454.51

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 696.000000 0.00 0.00 0.00 2,088,000.0076.979995

Base 9.041310 0.00 0.00 0.00 27,123.93
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607575008 Total

1,024.00 0.000.006,000.000 Local 4,135,976.00

Base 0.00 13.23 0.00 53,578.44

COMMON STOCK608484903 24 Nov 2011 29 Nov 2011 JPY/JP3 0.15MERRILL LYNCH PEIRCE FENNER AND SYAHOO JAPAN CORP

171.000 NHIL Local 22,879.877193 0.00 1,956.00 0.00 3,910,503.0077.415000

Base 295.548372 0.00 25.27 0.00 50,513.51

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

171.000 NHHJ Local 23,150.000000 0.00 0.00 0.00 3,958,650.0076.979994

Base 300.727485 0.00 0.00 0.00 51,424.40

608484903 Total

1,956.00 0.000.00342.000 Local 7,869,153.00

Base 0.00 25.27 0.00 101,937.91

COMMON STOCK612192906 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SBENESSE HOLDINGS INC

1,200.000 NHIL Local 3,550.625000 0.00 2,130.00 0.00 4,258,620.0077.415000

Base 45.864819 0.00 27.51 0.00 55,010.27

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHJ Local 3,545.000000 0.00 0.00 0.00 4,254,000.0076.979996

Base 46.050925 0.00 0.00 0.00 55,261.11

612192906 Total

2,130.00 0.000.002,400.000 Local 8,512,620.00

Base 0.00 27.51 0.00 110,271.38

COMMON STOCK612528901 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STREND MICRO INC

900.000 NHIL Local 2,217.443333 0.00 997.00 0.00 1,994,702.0077.415000

Base 28.643588 0.00 12.88 0.00 25,766.35
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

900.000 NHHJ Local 2,339.000000 0.00 0.00 0.00 2,105,100.0076.980011

Base 30.384511 0.00 0.00 0.00 27,346.06

612528901 Total

997.00 0.000.001,800.000 Local 4,099,802.00

Base 0.00 12.88 0.00 53,112.41

COMMON STOCK612563908 24 Nov 2011 29 Nov 2011 JPY/JP3 1.51MERRILL LYNCH PEIRCE FENNER AND SNTT DATA CORP

13.000 NHIL Local 233,715.307692 0.00 1,519.00 0.00 3,036,780.0077.415000

Base 3,018.992543 0.00 19.62 0.00 39,227.28

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

13.000 NHHJ Local 239,600.000000 0.00 0.00 0.00 3,114,800.0076.979996

Base 3,112.496923 0.00 0.00 0.00 40,462.46

612563908 Total

1,519.00 0.000.0026.000 Local 6,151,580.00

Base 0.00 19.62 0.00 79,689.74

COMMON STOCK612927905 24 Nov 2011 29 Nov 2011 JPY/JP3 0.88MERRILL LYNCH PEIRCE FENNER AND SNTT DOCOMO INC

173.000 NHIL Local 135,630.699422 0.00 11,732.00 0.00 23,452,379.0077.415000

Base 1,751.995084 0.00 151.55 0.00 302,943.60

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

173.000 NHHJ Local 136,700.000000 0.00 0.00 0.00 23,649,100.0076.980001

Base 1,775.785896 0.00 0.00 0.00 307,210.96

612927905 Total

11,732.00 0.000.00346.000 Local 47,101,479.00

Base 0.00 151.55 0.00 610,154.56
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COMMON STOCK614650000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SBROTHER INDUSTRIES LTD

1,700.000 NHIL Local 966.535294 0.00 821.00 0.00 1,642,289.0077.415000

Base 12.485117 0.00 10.61 0.00 21,214.09

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHJ Local 992.000000 0.00 0.00 0.00 1,686,400.0076.979996

Base 12.886465 0.00 0.00 0.00 21,906.99

614650000 Total

821.00 0.000.003,400.000 Local 3,328,689.00

Base 0.00 10.61 0.00 43,121.08

COMMON STOCK617149901 24 Nov 2011 29 Nov 2011 JPY/JP3 0.04MERRILL LYNCH PEIRCE FENNER AND SUSS CO LTD

940.000 NHIL Local 6,682.989362 0.00 3,141.00 0.00 6,278,869.0077.415000

Base 86.326802 0.00 40.57 0.00 81,106.62

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

940.000 NHHJ Local 6,640.000000 0.00 0.00 0.00 6,241,600.0076.980000

Base 86.256170 0.00 0.00 0.00 81,080.80

617149901 Total

3,141.00 0.000.001,880.000 Local 12,520,469.00

Base 0.00 40.57 0.00 162,187.42

COMMON STOCK617232004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SCANON INC

11,900.000 NHIL Local 3,257.689076 0.00 19,383.00 0.00 38,747,117.0077.415000

Base 42.080851 0.00 250.38 0.00 500,511.75

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

11,900.000 NHHJ Local 3,340.000000 0.00 0.00 0.00 39,746,000.0076.979999

Base 43.387893 0.00 0.00 0.00 516,315.93
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617232004 Total

19,383.00 0.000.0023,800.000 Local 78,493,117.00

Base 0.00 250.38 0.00 1,016,827.68

COMMON STOCK617455902 03 Oct 2011 06 Oct 2011 JPY/JP5 0.01MORGAN STANLEY CO INCORPORATEDSIIX CORP

5,900.000 NHEH Local 999.351356 0.00 3,537.00 0.00 5,892,636.0076.650000

Base 13.037852 0.00 46.14 0.00 76,877.18

COMMON STOCK617896006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SCASIO COMPUTER CO LTD

8,300.000 NHIL Local 436.584217 0.00 1,811.00 0.00 3,621,838.0077.415000

Base 5.639530 0.00 23.39 0.00 46,784.71

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHJ Local 436.000000 0.00 0.00 0.00 3,618,800.0076.980005

Base 5.663808 0.00 0.00 0.00 47,009.61

617896006 Total

1,811.00 0.000.0016,600.000 Local 7,240,638.00

Base 0.00 23.39 0.00 93,794.32

COMMON STOCK618355903 24 Nov 2011 29 Nov 2011 JPY/JP3 4.02MERRILL LYNCH PEIRCE FENNER AND SCENTRAL JAPAN RAILWAY CO

17.000 NHIL Local 623,076.882353 0.00 5,296.00 0.00 10,587,011.0077.415000

Base 8,048.529127 0.00 68.41 0.00 136,756.58

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

17.000 NHHJ Local 670,000.000000 0.00 0.00 0.00 11,390,000.0076.980000

Base 8,703.559412 0.00 0.00 0.00 147,960.51

618355903 Total

5,296.00 0.000.0034.000 Local 21,977,011.00

Base 0.00 68.41 0.00 284,717.09
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COMMON STOCK619056005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SCHIBA BANK LTD/THE

8,000.000 NHIL Local 504.262500 0.00 2,017.00 0.00 4,032,083.0077.415000

Base 6.513757 0.00 26.05 0.00 52,084.00

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHJ Local 508.000000 0.00 0.00 0.00 4,064,000.0076.980005

Base 6.599116 0.00 0.00 0.00 52,792.93

619056005 Total

2,017.00 0.000.0016,000.000 Local 8,096,083.00

Base 0.00 26.05 0.00 104,876.93

COMMON STOCK619560006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SCHUBU ELECTRIC POWER CO INC

6,500.000 NHIL Local 1,394.935385 0.00 4,533.00 0.00 9,062,547.0077.415000

Base 18.018929 0.00 58.55 0.00 117,064.48

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHJ Local 1,395.000000 0.00 0.00 0.00 9,067,500.0076.979997

Base 18.121591 0.00 0.00 0.00 117,790.34

619560006 Total

4,533.00 0.000.0013,000.000 Local 18,130,047.00

Base 0.00 58.55 0.00 234,854.82

COMMON STOCK619580004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SCHUGOKU BANK LTD/THE

1,000.000 NHIL Local 1,089.000000 0.00 544.00 0.00 1,088,456.0077.415000

Base 14.067041 0.00 7.03 0.00 14,060.01

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 1,096.000000 0.00 0.00 0.00 1,096,000.0076.980023

Base 14.237460 0.00 0.00 0.00 14,237.46
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619580004 Total

544.00 0.000.002,000.000 Local 2,184,456.00

Base 0.00 7.03 0.00 28,297.47

COMMON STOCK619590003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SCHUGOKU ELECTRIC POWER CO

1,400.000 NHIL Local 1,269.306429 0.00 888.00 0.00 1,776,141.0077.415000

Base 16.396130 0.00 11.47 0.00 22,943.11

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHJ Local 1,251.000000 0.00 0.00 0.00 1,751,400.0076.980014

Base 16.250971 0.00 0.00 0.00 22,751.36

619590003 Total

888.00 0.000.002,800.000 Local 3,527,541.00

Base 0.00 11.47 0.00 45,694.47

COMMON STOCK619640006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SCHUGAI PHARMACEUTICAL CO LTD

2,500.000 NHIL Local 1,149.468000 0.00 1,436.00 0.00 2,872,234.0077.415000

Base 14.848130 0.00 18.55 0.00 37,101.78

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHJ Local 1,186.000000 0.00 0.00 0.00 2,965,000.0076.979996

Base 15.406600 0.00 0.00 0.00 38,516.50

619640006 Total

1,436.00 0.000.005,000.000 Local 5,837,234.00

Base 0.00 18.55 0.00 75,618.28

COMMON STOCK619730005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SCITIZEN HOLDINGS CO LTD

6,500.000 NHIL Local 414.567692 0.00 1,347.00 0.00 2,693,343.0077.415000

Base 5.355134 0.00 17.40 0.00 34,790.97
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHJ Local 421.000000 0.00 0.00 0.00 2,736,500.0076.980009

Base 5.468952 0.00 0.00 0.00 35,548.19

619730005 Total

1,347.00 0.000.0013,000.000 Local 5,429,843.00

Base 0.00 17.40 0.00 70,339.16

COMMON STOCK620019901 03 Oct 2011 06 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INCITOCHU TECHNO SOLUTIONS CORP

1,900.000 NHHV Local 3,519.750000 0.00 3,344.00 0.00 6,684,181.0076.660000

Base 45.913775 0.00 43.62 0.00 87,192.55

04 Oct 2011 07 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

400.000 NHHV Local 3,551.390000 0.00 710.00 0.00 1,419,846.0076.865000

Base 46.202953 0.00 9.24 0.00 18,471.94

05 Oct 2011 11 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

2,600.000 NHHV Local 3,491.889231 0.00 4,539.00 0.00 9,074,373.0076.865000

Base 45.428859 0.00 59.05 0.00 118,055.98

06 Oct 2011 12 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

600.000 NHHV Local 3,552.031667 0.00 1,066.00 0.00 2,130,153.0076.640000

Base 46.346969 0.00 13.91 0.00 27,794.27

07 Oct 2011 13 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

2,400.000 NHHV Local 3,585.046667 0.00 4,302.00 0.00 8,599,810.0076.770000

Base 46.698537 0.00 56.04 0.00 112,020.45

12 Oct 2011 17 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,100.000 NHHV Local 3,465.142727 0.00 1,906.00 0.00 3,809,751.0077.305000

Base 44.824303 0.00 24.66 0.00 49,282.08
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17 Oct 2011 20 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,200.000 NHHV Local 3,523.186667 0.00 2,114.00 0.00 4,225,710.0076.810000

Base 45.868854 0.00 27.52 0.00 55,015.10

18 Oct 2011 21 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

500.000 NHHV Local 3,465.000000 0.00 866.00 0.00 1,731,634.0076.755000

Base 45.143639 0.00 11.28 0.00 22,560.54

19 Oct 2011 24 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

200.000 NHHV Local 3,421.875000 0.00 342.00 0.00 684,033.0076.800000

Base 44.555664 0.00 4.45 0.00 8,906.68

20 Oct 2011 25 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,000.000 NHHV Local 3,412.722000 0.00 1,706.00 0.00 3,411,016.0076.915000

Base 44.370045 0.00 22.18 0.00 44,347.86

26 Oct 2011 31 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,500.000 NHHV Local 3,280.200000 0.00 2,460.00 0.00 4,917,840.0076.055000

Base 43.129314 0.00 32.35 0.00 64,661.63

27 Oct 2011 01 Nov 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

2,200.000 NHHV Local 3,360.061364 0.00 3,696.00 0.00 7,388,439.0075.810000

Base 44.322139 0.00 48.75 0.00 97,459.95

28 Oct 2011 02 Nov 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

2,000.000 NHHV Local 3,390.833500 0.00 3,391.00 0.00 6,778,276.0075.725000

Base 44.778257 0.00 44.78 0.00 89,511.73

31 Oct 2011 04 Nov 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

700.000 NHHV Local 3,490.934286 0.00 1,222.00 0.00 2,442,432.0077.975000

Base 44.769917 0.00 15.67 0.00 31,323.27

01 Nov 2011 07 Nov 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

1,800.000 NHHV Local 3,453.590000 0.00 3,108.00 0.00 6,213,354.0078.280000

Base 44.118421 0.00 39.70 0.00 79,373.45
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02 Nov 2011 08 Nov 2011 JPY/JP5 0.02MERRILL LYNCH PEIRCE FENNER AND S

1,000.000 NHHV Local 3,410.302000 0.00 1,364.00 0.00 3,408,938.0078.045000

Base 43.696611 0.00 17.48 0.00 43,679.13

04 Nov 2011 09 Nov 2011 JPY/JP5 0.02UBS SECURITIES ASIA LTD

1,300.000 NHHV Local 3,451.250000 0.00 2,243.00 0.00 4,484,382.0078.180000

Base 44.144922 0.00 28.69 0.00 57,359.71

07 Nov 2011 10 Nov 2011 JPY/JP5 0.02MERRILL LYNCH PEIRCE FENNER AND S

200.000 NHHV Local 3,514.315000 0.00 281.00 0.00 702,582.0078.060000

Base 45.020689 0.00 3.60 0.00 9,000.54

08 Nov 2011 11 Nov 2011 JPY/JP5 0.02CREDIT SUISSE SECURITIES (USA) LLC

1,200.000 NHHV Local 3,491.145000 0.00 2,095.00 0.00 4,187,279.0077.790000

Base 44.879098 0.00 26.93 0.00 53,827.99

620019901 Total

40,755.00 0.000.0023,800.000 Local 82,294,029.00

Base 0.00 529.90 0.00 1,069,844.85

COMMON STOCK622633006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SCOSMO OIL COMPANY LTD

43,000.000 NHIL Local 194.958093 0.00 4,191.00 0.00 8,379,007.0077.415000

Base 2.518350 0.00 54.14 0.00 108,234.93

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

43,000.000 NHHJ Local 191.000000 0.00 0.00 0.00 8,213,000.0076.980000

Base 2.481164 0.00 0.00 0.00 106,690.05

622633006 Total

4,191.00 0.000.0086,000.000 Local 16,592,007.00

Base 0.00 54.14 0.00 214,924.98
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COMMON STOCK622959906 24 Nov 2011 29 Nov 2011 JPY/JP3 0.52MERRILL LYNCH PEIRCE FENNER AND SRAKUTEN INC

63.000 NHIL Local 80,867.730159 0.00 2,547.00 0.00 5,092,120.0077.415000

Base 1,044.600273 0.00 32.90 0.00 65,776.92

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

63.000 NHHJ Local 82,900.000000 0.00 0.00 0.00 5,222,700.0076.980005

Base 1,076.903016 0.00 0.00 0.00 67,844.89

622959906 Total

2,547.00 0.000.00126.000 Local 10,314,820.00

Base 0.00 32.90 0.00 133,621.81

COMMON STOCK624899902 24 Nov 2011 29 Nov 2011 JPY/JP3 3.43MERRILL LYNCH PEIRCE FENNER AND SKDDI CORP

28.000 NHIL Local 531,793.750000 0.00 7,445.00 0.00 14,882,780.0077.415000

Base 6,869.389007 0.00 96.17 0.00 192,246.72

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

28.000 NHHJ Local 545,000.000000 0.00 0.00 0.00 15,260,000.0076.979999

Base 7,079.761072 0.00 0.00 0.00 198,233.31

624899902 Total

7,445.00 0.000.0056.000 Local 30,142,780.00

Base 0.00 96.17 0.00 390,480.03

COMMON STOCK625050000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.04MERRILL LYNCH PEIRCE FENNER AND SDAITO TRUST CONSTRUCT CO LTD

700.000 NHIL Local 6,664.932857 0.00 2,332.00 0.00 4,663,121.0077.415000

Base 86.093559 0.00 30.12 0.00 60,235.37

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

700.000 NHHJ Local 6,690.000000 0.00 0.00 0.00 4,683,000.0076.980004

Base 86.905686 0.00 0.00 0.00 60,833.98
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625050000 Total

2,332.00 0.000.001,400.000 Local 9,346,121.00

Base 0.00 30.12 0.00 121,069.35

COMMON STOCK625072004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SDAIKIN INDUSTRIES LTD

2,400.000 NHIL Local 2,120.170417 0.00 2,544.00 0.00 5,085,865.0077.415000

Base 27.387075 0.00 32.86 0.00 65,696.12

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHJ Local 2,160.000000 0.00 0.00 0.00 5,184,000.0076.979996

Base 28.059238 0.00 0.00 0.00 67,342.17

625072004 Total

2,544.00 0.000.004,800.000 Local 10,269,865.00

Base 0.00 32.86 0.00 133,038.29

COMMON STOCK625082003 10 Nov 2011 15 Nov 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INCDIC CORP

153,000.000 NHEG Local 124.443503 0.00 30,464.00 0.00 19,009,392.0077.590000

Base 1.603860 0.00 392.63 0.00 244,997.96

COMMON STOCK625090006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SDAI NIPPON PRINTING CO LTD

5,000.000 NHIL Local 717.060000 0.00 1,792.00 0.00 3,583,508.0077.415000

Base 9.262546 0.00 23.15 0.00 46,289.58

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHJ Local 737.000000 0.00 0.00 0.00 3,685,000.0076.979994

Base 9.573916 0.00 0.00 0.00 47,869.58

625090006 Total

1,792.00 0.000.0010,000.000 Local 7,268,508.00

Base 0.00 23.15 0.00 94,159.16
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COMMON STOCK625136007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SDAIWA HOUSE INDUSTRY CO LTD

5,000.000 NHIL Local 930.060000 0.00 2,325.00 0.00 4,647,975.0077.415000

Base 12.013951 0.00 30.03 0.00 60,039.72

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHJ Local 927.000000 0.00 0.00 0.00 4,635,000.0076.980005

Base 12.042088 0.00 0.00 0.00 60,210.44

625136007 Total

2,325.00 0.000.0010,000.000 Local 9,282,975.00

Base 0.00 30.03 0.00 120,250.16

COMMON STOCK625144001 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SDAIWA SECURITIES GROUP INC

20,000.000 NHIL Local 236.250000 0.00 2,362.00 0.00 4,722,638.0077.415000

Base 3.051734 0.00 30.51 0.00 61,004.17

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

20,000.000 NHHJ Local 246.000000 0.00 0.00 0.00 4,920,000.0076.980006

Base 3.195635 0.00 0.00 0.00 63,912.70

625144001 Total

2,362.00 0.000.0040,000.000 Local 9,642,638.00

Base 0.00 30.51 0.00 124,916.87

COMMON STOCK626691901 24 Nov 2011 29 Nov 2011 JPY/JP3 0.03MERRILL LYNCH PEIRCE FENNER AND SLAWSON INC

1,600.000 NHIL Local 4,522.343750 0.00 3,617.00 0.00 7,232,133.0077.415000

Base 58.416893 0.00 46.72 0.00 93,420.31

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHJ Local 4,515.000000 0.00 0.00 0.00 7,224,000.0076.979997

Base 58.651600 0.00 0.00 0.00 93,842.56
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626691901 Total

3,617.00 0.000.003,200.000 Local 14,456,133.00

Base 0.00 46.72 0.00 187,262.87

COMMON STOCK626897003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI UFJ LEASE + FINAN

360.000 NHIL Local 2,878.058333 0.00 518.00 0.00 1,035,583.0077.415000

Base 37.177011 0.00 6.69 0.00 13,377.03

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

360.000 NHHJ Local 2,927.000000 0.00 0.00 0.00 1,053,720.0076.980004

Base 38.022861 0.00 0.00 0.00 13,688.23

626897003 Total

518.00 0.000.00720.000 Local 2,089,303.00

Base 0.00 6.69 0.00 27,065.26

COMMON STOCK629854902 24 Nov 2011 29 Nov 2011 JPY/JP3 0.03MERRILL LYNCH PEIRCE FENNER AND SEAST JAPAN RAILWAY CO

5,400.000 NHIL Local 4,749.094259 0.00 12,822.00 0.00 25,632,287.0077.415000

Base 61.345918 0.00 165.63 0.00 331,102.33

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHJ Local 4,860.000000 0.00 0.00 0.00 26,244,000.0076.980000

Base 63.133281 0.00 0.00 0.00 340,919.72

629854902 Total

12,822.00 0.000.0010,800.000 Local 51,876,287.00

Base 0.00 165.63 0.00 672,022.05

COMMON STOCK630720001 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SEISAI CO LTD

3,700.000 NHIL Local 2,898.000000 0.00 5,361.00 0.00 10,717,239.0077.415000

Base 37.434606 0.00 69.25 0.00 138,438.79
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHJ Local 2,979.000000 0.00 0.00 0.00 11,022,300.0076.980002

Base 38.698362 0.00 0.00 0.00 143,183.94

630720001 Total

5,361.00 0.000.007,400.000 Local 21,739,539.00

Base 0.00 69.25 0.00 281,622.73

COMMON STOCK633127006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SFAMILYMART CO LTD

1,600.000 NHIL Local 3,027.912500 0.00 2,422.00 0.00 4,842,238.0077.415000

Base 39.112737 0.00 31.29 0.00 62,549.09

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHJ Local 3,045.000000 0.00 0.00 0.00 4,872,000.0076.979995

Base 39.555731 0.00 0.00 0.00 63,289.17

633127006 Total

2,422.00 0.000.003,200.000 Local 9,714,238.00

Base 0.00 31.29 0.00 125,838.26

COMMON STOCK633243902 24 Nov 2011 29 Nov 2011 JPY/JP3 0.08MERRILL LYNCH PEIRCE FENNER AND SFAST RETAILING CO LTD

400.000 NHIL Local 12,049.442500 0.00 2,409.00 0.00 4,817,368.0077.415000

Base 155.647387 0.00 31.12 0.00 62,227.84

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

400.000 NHHJ Local 12,610.000000 0.00 0.00 0.00 5,044,000.0076.980003

Base 163.808775 0.00 0.00 0.00 65,523.51

633243902 Total

2,409.00 0.000.00800.000 Local 9,861,368.00

Base 0.00 31.12 0.00 127,751.35
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COMMON STOCK633517909 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI UFJ FINANCIAL GRO

128,000.000 NHIL Local 320.925297 0.00 20,539.00 0.00 41,057,899.0077.415000

Base 4.145518 0.00 265.31 0.00 530,361.03

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

128,000.000 NHHJ Local 323.000000 0.00 0.00 0.00 41,344,000.0076.980001

Base 4.195895 0.00 0.00 0.00 537,074.56

633517909 Total

20,539.00 0.000.00256,000.000 Local 82,401,899.00

Base 0.00 265.31 0.00 1,067,435.59

COMMON STOCK635636004 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SFUJI ELECTRIC CO LTD

6,000.000 NHIL Local 213.533167 0.00 640.00 0.00 1,280,559.0077.415000

Base 2.758292 0.00 8.27 0.00 16,541.48

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHJ Local 219.000000 0.00 0.00 0.00 1,314,000.0076.979994

Base 2.844895 0.00 0.00 0.00 17,069.37

635636004 Total

640.00 0.000.0012,000.000 Local 2,594,559.00

Base 0.00 8.27 0.00 33,610.85

COMMON STOCK635640006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SFUJI HEAVY INDUSTRIES LTD

22,000.000 NHIL Local 406.222682 0.00 4,468.00 0.00 8,932,431.0077.415000

Base 5.247338 0.00 57.71 0.00 115,383.72

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

22,000.000 NHHJ Local 410.000000 0.00 0.00 0.00 9,020,000.0076.980001

Base 5.326059 0.00 0.00 0.00 117,173.29
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635640006 Total

4,468.00 0.000.0044,000.000 Local 17,952,431.00

Base 0.00 57.71 0.00 232,557.01

COMMON STOCK635652001 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SFUJIFILM HOLDINGS CORP

6,200.000 NHIL Local 1,695.814355 0.00 5,257.00 0.00 10,508,792.0077.415000

Base 21.905501 0.00 67.91 0.00 135,746.20

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHJ Local 1,753.000000 0.00 0.00 0.00 10,868,600.0076.980001

Base 22.772148 0.00 0.00 0.00 141,187.32

635652001 Total

5,257.00 0.000.0012,400.000 Local 21,377,392.00

Base 0.00 67.91 0.00 276,933.52

COMMON STOCK635661002 03 Oct 2011 06 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INCMIRACA HOLDINGS INC

2,700.000 NHHV Local 3,427.081852 0.00 4,627.00 0.00 9,248,494.0076.660000

Base 44.704955 0.00 60.36 0.00 120,643.02

25 Oct 2011 28 Oct 2011 JPY/JP5 0.02DAIWA SECURITIES AMERICA INC

700.000 NHHV Local 3,167.945714 0.00 1,109.00 0.00 2,216,453.0075.885000

Base 41.746666 0.00 14.61 0.00 29,208.05

01 Nov 2011 04 Nov 2011 JPY/JP5 0.02MERRILL LYNCH PEIRCE FENNER AND S

800.000 NHHV Local 3,060.165000 0.00 1,224.00 0.00 2,446,908.0078.280000

Base 39.092552 0.00 15.64 0.00 31,258.41

02 Nov 2011 08 Nov 2011 JPY/JP5 0.02UBS SECURITIES ASIA LTD

2,100.000 NHHV Local 3,056.319048 0.00 3,209.00 0.00 6,415,061.0078.045000

Base 39.160985 0.00 41.12 0.00 82,196.95
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04 Nov 2011 09 Nov 2011 JPY/JP5 0.02MORGAN STANLEY CO INCORPORATED

300.000 NHHV Local 3,051.326667 0.00 366.00 0.00 915,032.0078.180000

Base 39.029505 0.00 4.68 0.00 11,704.17

07 Nov 2011 10 Nov 2011 JPY/JP5 0.02MORGAN STANLEY CO INCORPORATED

1,800.000 NHHV Local 2,988.459444 0.00 2,151.00 0.00 5,377,076.0078.060000

Base 38.284133 0.00 27.56 0.00 68,883.88

08 Nov 2011 11 Nov 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

900.000 NHHV Local 3,007.804444 0.00 812.00 0.00 2,706,212.0077.790000

Base 38.665695 0.00 10.44 0.00 34,788.69

14 Nov 2011 17 Nov 2011 JPY/JP5 0.02CREDIT SUISSE SECURITIES (USA) LLC

2,400.000 NHHV Local 2,950.285417 0.00 3,540.00 0.00 7,077,145.0077.020000

Base 38.305446 0.00 45.96 0.00 91,887.11

15 Nov 2011 18 Nov 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 2,945.686000 0.00 884.00 0.00 2,944,802.0076.990000

Base 38.260631 0.00 11.48 0.00 38,249.15

16 Nov 2011 21 Nov 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

2,400.000 NHHV Local 2,931.642917 0.00 2,111.00 0.00 7,033,832.0077.020000

Base 38.063398 0.00 27.41 0.00 91,324.75

17 Nov 2011 22 Nov 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 2,910.981000 0.00 873.00 0.00 2,910,108.0076.985000

Base 37.812314 0.00 11.34 0.00 37,800.97

18 Nov 2011 24 Nov 2011 JPY/JP5 0.02MERRILL LYNCH PEIRCE FENNER AND S

4,000.000 NHHV Local 2,958.222500 0.00 4,733.00 0.00 11,828,157.0076.935000

Base 38.450933 0.00 61.52 0.00 153,742.21

635661002 Total

25,639.00 0.000.0020,100.000 Local 61,119,280.00

Base 0.00 332.12 0.00 791,687.36
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COMMON STOCK635693005 24 Nov 2011 29 Nov 2011 JPY/JP3 0.08MERRILL LYNCH PEIRCE FENNER AND SFANUC CORP

2,200.000 NHIL Local 11,897.772273 0.00 13,087.00 0.00 26,162,012.0077.415000

Base 153.688203 0.00 169.05 0.00 337,945.00

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHJ Local 12,180.000000 0.00 0.00 0.00 26,796,000.0076.980001

Base 158.222914 0.00 0.00 0.00 348,090.41

635693005 Total

13,087.00 0.000.004,400.000 Local 52,958,012.00

Base 0.00 169.05 0.00 686,035.41

COMMON STOCK635694003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SFUJITSU LTD

25,000.000 NHIL Local 375.952000 0.00 4,699.00 0.00 9,394,101.0077.415000

Base 4.856320 0.00 60.70 0.00 121,347.30

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

25,000.000 NHHJ Local 388.000000 0.00 0.00 0.00 9,700,000.0076.979997

Base 5.040270 0.00 0.00 0.00 126,006.76

635694003 Total

4,699.00 0.000.0050,000.000 Local 19,094,101.00

Base 0.00 60.70 0.00 247,354.06

COMMON STOCK636600009 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STONENGENERAL SEKIYU KK

34,000.000 NHIL Local 859.532382 0.00 14,612.00 0.00 29,209,489.0077.415000

Base 11.102918 0.00 188.75 0.00 377,310.46

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

34,000.000 NHHJ Local 873.000000 0.00 0.00 0.00 29,682,000.0076.980000

Base 11.340608 0.00 0.00 0.00 385,580.67
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636600009 Total

14,612.00 0.000.0068,000.000 Local 58,891,489.00

Base 0.00 188.75 0.00 762,891.13

COMMON STOCK639092907 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SNOMURA RESEARCH INSTITUTE LT

600.000 NHIL Local 1,632.550000 0.00 489.00 0.00 979,041.0077.415000

Base 21.088290 0.00 6.32 0.00 12,646.66

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

600.000 NHHJ Local 1,724.000000 0.00 0.00 0.00 1,034,400.0076.979980

Base 22.395433 0.00 0.00 0.00 13,437.26

639092907 Total

489.00 0.000.001,200.000 Local 2,013,441.00

Base 0.00 6.32 0.00 26,083.92

REIT639680909 24 Nov 2011 29 Nov 2011 JPY/JP3 4.51MERRILL LYNCH PEIRCE FENNER AND SNIPPON BUILDING FUND INC

3.000 NHIL Local 698,333.000000 0.00 1,047.00 0.00 2,093,952.0077.415000

Base 9,020.641994 0.00 13.52 0.00 27,048.40

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3.000 NHHJ Local 680,000.000000 0.00 0.00 0.00 2,040,000.0076.979999

Base 8,833.463333 0.00 0.00 0.00 26,500.39

639680909 Total

1,047.00 0.000.006.000 Local 4,133,952.00

Base 0.00 13.52 0.00 53,548.79

COMMON STOCK639808005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SGUNMA BANK LTD/THE

2,000.000 NHIL Local 435.000000 0.00 435.00 0.00 869,565.0077.415000

Base 5.619066 0.00 5.62 0.00 11,232.51
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 437.000000 0.00 0.00 0.00 874,000.0076.979989

Base 5.676800 0.00 0.00 0.00 11,353.60

639808005 Total

435.00 0.000.004,000.000 Local 1,743,565.00

Base 0.00 5.62 0.00 22,586.11

COMMON STOCK640062006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SHACHIJUNI BANK LTD/THE

2,000.000 NHIL Local 460.000000 0.00 460.00 0.00 919,540.0077.415000

Base 5.942001 0.00 5.94 0.00 11,878.06

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 463.000000 0.00 0.00 0.00 926,000.0076.979990

Base 6.014550 0.00 0.00 0.00 12,029.10

640062006 Total

460.00 0.000.004,000.000 Local 1,845,540.00

Base 0.00 5.94 0.00 23,907.16

COMMON STOCK640866000 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SHANKYU HANSHIN HOLDINGS INC

12,000.000 NHIL Local 318.596167 0.00 1,911.00 0.00 3,821,243.0077.415000

Base 4.115432 0.00 24.69 0.00 49,360.50

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

12,000.000 NHHJ Local 320.000000 0.00 0.00 0.00 3,840,000.0076.979995

Base 4.156924 0.00 0.00 0.00 49,883.09

640866000 Total

1,911.00 0.000.0024,000.000 Local 7,661,243.00

Base 0.00 24.69 0.00 99,243.59
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COMMON STOCK641628904 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SDENTSU INC

1,400.000 NHIL Local 2,216.050714 0.00 1,551.00 0.00 3,100,920.0077.415000

Base 28.625599 0.00 20.03 0.00 40,055.80

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHJ Local 2,346.000000 0.00 0.00 0.00 3,284,400.0076.979995

Base 30.475450 0.00 0.00 0.00 42,665.63

641628904 Total

1,551.00 0.000.002,800.000 Local 6,385,320.00

Base 0.00 20.03 0.00 82,721.43

COMMON STOCK641958004 13 Oct 2011 18 Oct 2011 JPY/JP5 0.02PERSHING LLCHEIWA CORP

54,000.000 NHEG Local 1,370.059296 0.00 103,576.00 0.00 73,879,626.0076.885000

Base 17.819592 0.00 1,347.15 0.00 960,910.79

COMMON STOCK642155907 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SRESONA HOLDINGS INC

6,900.000 NHIL Local 330.441884 0.00 1,140.00 0.00 2,278,909.0077.415000

Base 4.268448 0.00 14.73 0.00 29,437.56

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHJ Local 335.000000 0.00 0.00 0.00 2,311,500.0076.980000

Base 4.351780 0.00 0.00 0.00 30,027.28

642155907 Total

1,140.00 0.000.0013,800.000 Local 4,590,409.00

Base 0.00 14.73 0.00 59,464.84

COMMON STOCK642830004 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SHINO MOTORS LTD

3,000.000 NHIL Local 446.666667 0.00 670.00 0.00 1,339,330.0077.415000

Base 5.769769 0.00 8.65 0.00 17,300.65
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06 Dec 2011 09 Dec 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

10,000.000 NHHJ Local 467.965200 0.00 2,807.00 0.00 4,676,845.0077.740000

Base 6.019619 0.00 36.11 0.00 60,160.08

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 455.000000 0.00 0.00 0.00 1,365,000.0076.979993

Base 5.910627 0.00 0.00 0.00 17,731.88

642830004 Total

3,477.00 0.000.0016,000.000 Local 7,381,175.00

Base 0.00 44.76 0.00 95,192.61

COMMON STOCK642872006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.04MERRILL LYNCH PEIRCE FENNER AND SHIROSE ELECTRIC CO LTD

400.000 NHIL Local 6,792.500000 0.00 1,358.00 0.00 2,715,642.0077.415000

Base 87.741394 0.00 17.54 0.00 35,079.02

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

400.000 NHHJ Local 6,920.000000 0.00 0.00 0.00 2,768,000.0076.980003

Base 89.893475 0.00 0.00 0.00 35,957.39

642872006 Total

1,358.00 0.000.00800.000 Local 5,483,642.00

Base 0.00 17.54 0.00 71,036.41

COMMON STOCK642890008 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SHISAMITSU PHARMACEUTICAL CO

500.000 NHIL Local 3,089.200000 0.00 772.00 0.00 1,543,828.0077.415000

Base 39.904411 0.00 9.97 0.00 19,942.23

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

500.000 NHHJ Local 3,160.000000 0.00 0.00 0.00 1,580,000.0076.980006

Base 41.049620 0.00 0.00 0.00 20,524.81
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642890008 Total

772.00 0.000.001,000.000 Local 3,123,828.00

Base 0.00 9.97 0.00 40,467.04

COMMON STOCK642910004 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SHITACHI LTD

70,000.000 NHIL Local 399.371400 0.00 13,977.00 0.00 27,942,021.0077.415000

Base 5.158837 0.00 180.55 0.00 360,938.07

06 Dec 2011 09 Dec 2011 JPY/JP5LOOP CAPITAL MARKETS LLC

230,037.000 NHHJ Local 427.697197 0.00 59,031.00 0.00 98,327,149.0077.740000

Base 5.501636 0.00 759.34 0.00 1,264,820.54

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

70,000.000 NHHJ Local 408.000000 0.00 0.00 0.00 28,560,000.0076.979999

Base 5.300078 0.00 0.00 0.00 371,005.46

642910004 Total

73,008.00 0.000.00370,037.000 Local 154,829,170.00

Base 0.00 939.89 0.00 1,996,764.07

COMMON STOCK642912000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SHITACHI CHEMICAL CO LTD

1,000.000 NHIL Local 1,355.570000 0.00 677.00 0.00 1,354,893.0077.415000

Base 17.510431 0.00 8.75 0.00 17,501.69

06 Dec 2011 09 Dec 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

3,453.000 NHHJ Local 1,456.042861 0.00 3,016.00 0.00 5,024,700.0077.740000

Base 18.729648 0.00 38.80 0.00 64,634.68

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 1,335.000000 0.00 0.00 0.00 1,335,000.0076.979986

Base 17.342170 0.00 0.00 0.00 17,342.17
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642912000 Total

3,693.00 0.000.005,453.000 Local 7,714,593.00

Base 0.00 47.55 0.00 99,478.54

COMMON STOCK642914006 08 Dec 2011 13 Dec 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INCHITACHI CABLE LTD

104,000.000 NHEG Local 167.977798 0.00 27,951.00 0.00 17,441,740.0077.680000

Base 2.162433 0.00 359.82 0.00 224,533.21

09 Dec 2011 14 Dec 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

81,000.000 NHEG Local 164.073704 0.00 21,264.00 0.00 13,268,706.0077.590000

Base 2.114624 0.00 274.06 0.00 171,010.52

642914006 Total

49,215.00 0.000.00185,000.000 Local 30,710,446.00

Base 0.00 633.88 0.00 395,543.73

COMMON STOCK642920003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SHITACHI METALS LTD

1,000.000 NHIL Local 805.000000 0.00 402.00 0.00 804,598.0077.415000

Base 10.398502 0.00 5.19 0.00 10,393.31

06 Dec 2011 09 Dec 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

4,000.000 NHHJ Local 870.166500 0.00 2,088.00 0.00 3,478,578.0077.740000

Base 11.193292 0.00 26.86 0.00 44,746.31

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 823.000000 0.00 0.00 0.00 823,000.0076.979990

Base 10.691090 0.00 0.00 0.00 10,691.09

642920003 Total

2,490.00 0.000.006,000.000 Local 5,106,176.00

Base 0.00 32.05 0.00 65,830.71
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COMMON STOCK643189905 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO MITSUI TRUST HOLDIN

32,000.000 NHIL Local 230.462500 0.00 3,687.00 0.00 7,371,113.0077.415000

Base 2.976975 0.00 47.63 0.00 95,215.57

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

32,000.000 NHHJ Local 235.000000 0.00 0.00 0.00 7,520,000.0076.980001

Base 3.052741 0.00 0.00 0.00 97,687.71

643189905 Total

3,687.00 0.000.0064,000.000 Local 14,891,113.00

Base 0.00 47.63 0.00 192,903.28

COMMON STOCK643514003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SHONDA MOTOR CO LTD

21,300.000 NHIL Local 2,180.903380 0.00 23,226.00 0.00 46,430,016.0077.415000

Base 28.171587 0.00 300.02 0.00 599,754.78

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

21,300.000 NHHJ Local 2,153.000000 0.00 0.00 0.00 45,858,900.0076.980000

Base 27.968303 0.00 0.00 0.00 595,724.86

643514003 Total

23,226.00 0.000.0042,600.000 Local 92,288,916.00

Base 0.00 300.02 0.00 1,195,479.64

COMMON STOCK643987001 25 Oct 2011 28 Oct 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INCHOSOKAWA MICRON CORP

2,000.000 NHHV Local 330.250000 0.00 198.00 0.00 660,302.0075.885000

Base 4.351980 0.00 2.61 0.00 8,701.35

27 Oct 2011 01 Nov 2011 JPY/JP5DAIWA SECURITIES AMERICA INC

2,000.000 NHHV Local 333.750000 0.00 334.00 0.00 667,166.0075.810000

Base 4.402454 0.00 4.41 0.00 8,800.50
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04 Nov 2011 09 Nov 2011 JPY/JP5UBS SECURITIES ASIA LTD

1,000.000 NHHV Local 324.000000 0.00 162.00 0.00 323,838.0078.180000

Base 4.144282 0.00 2.07 0.00 4,142.21

10 Nov 2011 15 Nov 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

2,000.000 NHHV Local 360.500000 0.00 361.00 0.00 720,639.0077.590000

Base 4.646217 0.00 4.65 0.00 9,287.78

14 Nov 2011 17 Nov 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHHV Local 368.961538 0.00 1,439.00 0.00 4,795,061.0077.020000

Base 4.790464 0.00 18.68 0.00 62,257.35

15 Nov 2011 18 Nov 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

23,000.000 NHHV Local 371.808478 0.00 3,420.00 0.00 8,548,175.0076.990000

Base 4.829309 0.00 44.42 0.00 111,029.68

17 Nov 2011 22 Nov 2011 JPY/JP5UBS SECURITIES ASIA LTD

1,000.000 NHHV Local 375.000000 0.00 187.00 0.00 374,813.0076.985000

Base 4.871079 0.00 2.43 0.00 4,868.65

18 Nov 2011 24 Nov 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

10,000.000 NHHV Local 364.227300 0.00 1,092.00 0.00 3,641,181.0076.935000

Base 4.734221 0.00 14.19 0.00 47,328.02

21 Nov 2011 25 Nov 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,000.000 NHHV Local 365.000000 0.00 219.00 0.00 729,781.0076.970000

Base 4.742107 0.00 2.85 0.00 9,481.37

22 Nov 2011 28 Nov 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

9,000.000 NHHV Local 373.000000 0.00 1,679.00 0.00 3,355,321.0077.070000

Base 4.839756 0.00 21.79 0.00 43,536.02

28 Nov 2011 01 Dec 2011 JPY/JP5CREDIT SUISSE SECURITIES (USA) LLC

3,000.000 NHHV Local 365.000000 0.00 548.00 0.00 1,094,452.0078.015000

Base 4.678587 0.00 7.02 0.00 14,028.74
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643987001 Total

9,639.00 0.000.0068,000.000 Local 24,910,729.00

Base 0.00 125.12 0.00 323,461.67

COMMON STOCK644150005 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SHOYA CORP

5,000.000 NHIL Local 1,548.922000 0.00 3,872.00 0.00 7,740,738.0077.415000

Base 20.008035 0.00 50.02 0.00 99,990.16

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHJ Local 1,580.000000 0.00 0.00 0.00 7,900,000.0076.979999

Base 20.524812 0.00 0.00 0.00 102,624.06

644150005 Total

3,872.00 0.000.0010,000.000 Local 15,640,738.00

Base 0.00 50.02 0.00 202,614.22

COMMON STOCK645610007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SIBIDEN CO LTD

1,500.000 NHIL Local 1,626.560000 0.00 1,219.00 0.00 2,438,621.0077.415000

Base 21.010915 0.00 15.75 0.00 31,500.63

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHJ Local 1,651.000000 0.00 0.00 0.00 2,476,500.0076.980009

Base 21.447127 0.00 0.00 0.00 32,170.69

645610007 Total

1,219.00 0.000.003,000.000 Local 4,915,121.00

Base 0.00 15.75 0.00 63,671.32

COMMON STOCK646160002 08 Dec 2011 13 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCINABATA + CO LTD

15,200.000 NHEG Local 461.957368 0.00 11,235.00 0.00 7,010,517.0077.680000

Base 5.946928 0.00 144.63 0.00 90,248.67
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09 Dec 2011 14 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

43,800.000 NHEG Local 457.336598 0.00 32,050.00 0.00 19,999,293.0077.590000

Base 5.894272 0.00 413.07 0.00 257,756.06

646160002 Total

43,285.00 0.000.0059,000.000 Local 27,009,810.00

Base 0.00 557.70 0.00 348,004.73

COMMON STOCK646698001 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SIHI CORP

20,000.000 NHIL Local 170.640000 0.00 1,706.00 0.00 3,411,094.0077.415000

Base 2.204224 0.00 22.04 0.00 44,062.44

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

20,000.000 NHHJ Local 177.000000 0.00 0.00 0.00 3,540,000.0076.980001

Base 2.299299 0.00 0.00 0.00 45,985.97

646698001 Total

1,706.00 0.000.0040,000.000 Local 6,951,094.00

Base 0.00 22.04 0.00 90,048.41

COMMON STOCK646828004 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SIYO BANK LTD/THE

2,000.000 NHIL Local 758.500000 0.00 758.00 0.00 1,516,242.0077.415000

Base 9.797843 0.00 9.79 0.00 19,585.89

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 773.000000 0.00 0.00 0.00 1,546,000.0076.979994

Base 10.041570 0.00 0.00 0.00 20,083.14

646828004 Total

758.00 0.000.004,000.000 Local 3,062,242.00

Base 0.00 9.79 0.00 39,669.03
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COMMON STOCK647068006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SJAPAN STEEL WORKS LTD

3,000.000 NHIL Local 452.333000 0.00 678.00 0.00 1,356,321.0077.415000

Base 5.842963 0.00 8.76 0.00 17,520.13

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 464.000000 0.00 0.00 0.00 1,392,000.0076.979995

Base 6.027540 0.00 0.00 0.00 18,082.62

647068006 Total

678.00 0.000.006,000.000 Local 2,748,321.00

Base 0.00 8.76 0.00 35,602.75

COMMON STOCK647098003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SJSR CORP

1,400.000 NHIL Local 1,389.785000 0.00 972.00 0.00 1,944,727.0077.415000

Base 17.952399 0.00 12.56 0.00 25,120.80

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHJ Local 1,431.000000 0.00 0.00 0.00 2,003,400.0076.980005

Base 18.589243 0.00 0.00 0.00 26,024.94

647098003 Total

972.00 0.000.002,800.000 Local 3,948,127.00

Base 0.00 12.56 0.00 51,145.74

COMMON STOCK647453901 24 Nov 2011 29 Nov 2011 JPY/JP3 2.34MERRILL LYNCH PEIRCE FENNER AND SJAPAN TOBACCO INC

45.000 NHIL Local 362,812.222222 0.00 8,163.00 0.00 16,318,387.0077.415000

Base 4,686.588158 0.00 105.44 0.00 210,791.02

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

45.000 NHHJ Local 376,000.000000 0.00 0.00 0.00 16,920,000.0076.980000

Base 4,884.385556 0.00 0.00 0.00 219,797.35
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647453901 Total

8,163.00 0.000.0090.000 Local 33,238,387.00

Base 0.00 105.44 0.00 430,588.37

COMMON STOCK647976000 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SJOYO BANK LTD/THE

6,000.000 NHIL Local 337.883167 0.00 1,013.00 0.00 2,026,286.0077.415000

Base 4.364570 0.00 13.09 0.00 26,174.33

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHJ Local 344.000000 0.00 0.00 0.00 2,064,000.0076.979997

Base 4.468693 0.00 0.00 0.00 26,812.16

647976000 Total

1,013.00 0.000.0012,000.000 Local 4,090,286.00

Base 0.00 13.09 0.00 52,986.49

COMMON STOCK648004000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SAEON CO LTD

5,100.000 NHIL Local 1,041.654706 0.00 2,656.00 0.00 5,309,783.0077.415000

Base 13.455463 0.00 34.31 0.00 68,588.56

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHJ Local 1,054.000000 0.00 0.00 0.00 5,375,400.0076.979997

Base 13.691869 0.00 0.00 0.00 69,828.53

648004000 Total

2,656.00 0.000.0010,200.000 Local 10,685,183.00

Base 0.00 34.31 0.00 138,417.09

COMMON STOCK648132009 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SKAJIMA CORP

6,000.000 NHIL Local 232.650000 0.00 697.00 0.00 1,395,203.0077.415000

Base 3.005232 0.00 9.00 0.00 18,022.39
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHJ Local 236.000000 0.00 0.00 0.00 1,416,000.0076.979992

Base 3.065732 0.00 0.00 0.00 18,394.39

648132009 Total

697.00 0.000.0012,000.000 Local 2,811,203.00

Base 0.00 9.00 0.00 36,416.78

COMMON STOCK648348001 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SKANSAI ELECTRIC POWER CO INC

7,600.000 NHIL Local 1,190.397368 0.00 4,523.00 0.00 9,042,497.0077.415000

Base 15.376831 0.00 58.43 0.00 116,805.49

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHJ Local 1,158.000000 0.00 0.00 0.00 8,800,800.0076.979999

Base 15.042868 0.00 0.00 0.00 114,325.80

648348001 Total

4,523.00 0.000.0015,200.000 Local 17,843,297.00

Base 0.00 58.43 0.00 231,131.29

COMMON STOCK648356004 28 Dec 2011 OPEN JPY/JP5MERGER NON CASHKANTO AUTO WORKS LTD

19,600.000 NHEH Local 722.776224 0.00 0.00 0.00 14,166,414.0083.229998

Base 8.684083 0.00 0.00 0.00 170,208.03

COMMON STOCK648380004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SKAO CORP

5,800.000 NHIL Local 2,042.236724 0.00 5,922.00 0.00 11,839,051.0077.415000

Base 26.380375 0.00 76.50 0.00 152,929.68

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHJ Local 2,075.000000 0.00 0.00 0.00 12,035,000.0076.979999

Base 26.955053 0.00 0.00 0.00 156,339.31
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648380004 Total

5,922.00 0.000.0011,600.000 Local 23,874,051.00

Base 0.00 76.50 0.00 309,268.99

COMMON STOCK648390003 08 Dec 2011 13 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCKANTO NATURAL GAS DEVELOP

3,000.000 NHEG Local 397.250000 0.00 1,907.00 0.00 1,189,843.0077.680000

Base 5.113929 0.00 24.55 0.00 15,317.24

09 Dec 2011 14 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHEG Local 395.600000 0.00 8,228.00 0.00 5,134,572.0077.590000

Base 5.098595 0.00 106.04 0.00 66,175.69

12 Dec 2011 15 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

7,000.000 NHEG Local 399.625000 0.00 4,476.00 0.00 2,792,899.0077.875000

Base 5.131621 0.00 57.48 0.00 35,863.87

13 Dec 2011 16 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

4,000.000 NHEG Local 395.600000 0.00 2,531.00 0.00 1,579,869.0077.860000

Base 5.080914 0.00 32.51 0.00 20,291.15

14 Dec 2011 19 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

4,000.000 NHEG Local 395.000000 0.00 2,528.00 0.00 1,577,472.0078.080000

Base 5.058914 0.00 32.38 0.00 20,203.28

15 Dec 2011 20 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

8,000.000 NHEG Local 390.333250 0.00 4,996.00 0.00 3,117,670.0077.870000

Base 5.012627 0.00 64.16 0.00 40,036.86

16 Dec 2011 21 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

12,000.000 NHEG Local 385.923083 0.00 7,410.00 0.00 4,623,667.0077.660000

Base 4.969393 0.00 95.42 0.00 59,537.30
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19 Dec 2011 22 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

10,000.000 NHEG Local 384.500000 0.00 6,152.00 0.00 3,838,848.0077.960000

Base 4.932016 0.00 78.91 0.00 49,241.25

20 Dec 2011 26 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

10,000.000 NHEG Local 385.090900 0.00 6,161.00 0.00 3,844,748.0077.770000

Base 4.951664 0.00 79.22 0.00 49,437.42

21 Dec 2011 27 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

7,000.000 NHEG Local 386.125000 0.00 4,324.00 0.00 2,698,551.0078.000000

Base 4.950321 0.00 55.44 0.00 34,596.81

648390003 Total

48,713.00 0.000.0078,000.000 Local 30,398,139.00

Base 0.00 626.11 0.00 390,700.87

COMMON STOCK648462000 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SKAWASAKI HEAVY INDUSTRIES

24,000.000 NHIL Local 187.633292 0.00 2,251.00 0.00 4,500,948.0077.415000

Base 2.423733 0.00 29.08 0.00 58,140.52

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

24,000.000 NHHJ Local 197.000000 0.00 0.00 0.00 4,728,000.0076.980000

Base 2.559106 0.00 0.00 0.00 61,418.55

648462000 Total

2,251.00 0.000.0048,000.000 Local 9,228,948.00

Base 0.00 29.08 0.00 119,559.07

COMMON STOCK648468007 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SKAWASAKI KISEN KAISHA LTD

8,000.000 NHIL Local 120.262500 0.00 481.00 0.00 961,619.0077.415000

Base 1.553478 0.00 6.21 0.00 12,421.61
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHJ Local 128.000000 0.00 0.00 0.00 1,024,000.0076.979979

Base 1.662770 0.00 0.00 0.00 13,302.16

648468007 Total

481.00 0.000.0016,000.000 Local 1,985,619.00

Base 0.00 6.21 0.00 25,723.77

COMMON STOCK648730000 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SKEIKYU CORP

1,000.000 NHIL Local 708.000000 0.00 354.00 0.00 707,646.0077.415000

Base 9.145514 0.00 4.57 0.00 9,140.94

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 715.000000 0.00 0.00 0.00 715,000.0076.979973

Base 9.288130 0.00 0.00 0.00 9,288.13

648730000 Total

354.00 0.000.002,000.000 Local 1,422,646.00

Base 0.00 4.57 0.00 18,429.07

COMMON STOCK649099009 24 Nov 2011 29 Nov 2011 JPY/JP3 0.12MERRILL LYNCH PEIRCE FENNER AND SKEYENCE CORP

600.000 NHIL Local 19,305.666667 0.00 5,791.00 0.00 11,577,609.0077.415000

Base 249.378889 0.00 74.80 0.00 149,552.53

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

600.000 NHHJ Local 19,700.000000 0.00 0.00 0.00 11,820,000.0076.979998

Base 255.910633 0.00 0.00 0.00 153,546.38

649099009 Total

5,791.00 0.000.001,200.000 Local 23,397,609.00

Base 0.00 74.80 0.00 303,098.91
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COMMON STOCK649296001 29 Nov 2011 05 Dec 2011 JPY/JP34 NOMURA INTERNATIONAL PLCKINTETSU CORP

12,000.000 NHIL Local 277.091667 0.00 1,995.00 0.00 3,323,105.0077.870000

Base 3.558388 0.00 25.62 0.00 42,675.04

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

12,000.000 NHHJ Local 284.000000 0.00 0.00 0.00 3,408,000.0076.979999

Base 3.689270 0.00 0.00 0.00 44,271.24

649296001 Total

1,995.00 0.000.0024,000.000 Local 6,731,105.00

Base 0.00 25.62 0.00 86,946.28

COMMON STOCK649374006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SKIRIN HOLDINGS CO LTD

6,000.000 NHIL Local 910.566667 0.00 2,731.00 0.00 5,460,669.0077.415000

Base 11.762148 0.00 35.28 0.00 70,537.61

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHJ Local 914.000000 0.00 0.00 0.00 5,484,000.0076.980003

Base 11.873213 0.00 0.00 0.00 71,239.28

649374006 Total

2,731.00 0.000.0012,000.000 Local 10,944,669.00

Base 0.00 35.28 0.00 141,776.89

COMMON STOCK649602000 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SKOBE STEEL LTD

23,000.000 NHIL Local 109.873870 0.00 1,263.00 0.00 2,525,836.0077.415000

Base 1.419284 0.00 16.31 0.00 32,627.22

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

23,000.000 NHHJ Local 112.000000 0.00 0.00 0.00 2,576,000.0076.979994

Base 1.454923 0.00 0.00 0.00 33,463.24
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649602000 Total

1,263.00 0.000.0046,000.000 Local 5,101,836.00

Base 0.00 16.31 0.00 66,090.46

COMMON STOCK649636008 03 Oct 2011 06 Oct 2011 JPY/JP5MORGAN STANLEY CO INCORPORATEDHITACHI KOKUSAI ELECTRIC INC

20,000.000 NHEH Local 480.188700 0.00 5,762.00 0.00 9,598,012.0076.650000

Base 6.264693 0.00 75.17 0.00 125,218.68

COMMON STOCK649668001 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SKONAMI CORP

500.000 NHIL Local 2,091.820000 0.00 522.00 0.00 1,045,388.0077.415000

Base 27.020862 0.00 6.74 0.00 13,503.69

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

500.000 NHHJ Local 2,235.000000 0.00 0.00 0.00 1,117,500.0076.979987

Base 29.033520 0.00 0.00 0.00 14,516.76

649668001 Total

522.00 0.000.001,000.000 Local 2,162,888.00

Base 0.00 6.74 0.00 28,020.45

COMMON STOCK649670007 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SKONICA MINOLTA HOLDINGS INC

6,500.000 NHIL Local 564.746154 0.00 1,835.00 0.00 3,669,015.0077.415000

Base 7.295048 0.00 23.70 0.00 47,394.11

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHJ Local 570.000000 0.00 0.00 0.00 3,705,000.0076.980007

Base 7.404520 0.00 0.00 0.00 48,129.38

649670007 Total

1,835.00 0.000.0013,000.000 Local 7,374,015.00

Base 0.00 23.70 0.00 95,523.49
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COMMON STOCK649708005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SJTEKT CORP

4,600.000 NHIL Local 680.900000 0.00 1,566.00 0.00 3,130,574.0077.415000

Base 8.795453 0.00 20.23 0.00 40,438.86

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHJ Local 685.000000 0.00 0.00 0.00 3,151,000.0076.980000

Base 8.898415 0.00 0.00 0.00 40,932.71

649708005 Total

1,566.00 0.000.009,200.000 Local 6,281,574.00

Base 0.00 20.23 0.00 81,371.57

COMMON STOCK649750007 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SKUBOTA CORP

15,000.000 NHIL Local 665.333267 0.00 4,989.00 0.00 9,975,010.0077.415000

Base 8.594371 0.00 64.44 0.00 128,851.13

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

15,000.000 NHHJ Local 655.000000 0.00 0.00 0.00 9,825,000.0076.980002

Base 8.508703 0.00 0.00 0.00 127,630.55

649750007 Total

4,989.00 0.000.0030,000.000 Local 19,800,010.00

Base 0.00 64.44 0.00 256,481.68

COMMON STOCK649766003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SKURARAY CO LTD

2,600.000 NHIL Local 1,064.968846 0.00 1,384.00 0.00 2,767,535.0077.415000

Base 13.756621 0.00 17.88 0.00 35,749.34

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHJ Local 1,066.000000 0.00 0.00 0.00 2,771,600.0076.979993

Base 13.847754 0.00 0.00 0.00 36,004.16
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649766003 Total

1,384.00 0.000.005,200.000 Local 5,539,135.00

Base 0.00 17.88 0.00 71,753.50

COMMON STOCK649796000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SKURITA WATER INDUSTRIES LTD

1,000.000 NHIL Local 1,971.500000 0.00 985.00 0.00 1,970,515.0077.415000

Base 25.466641 0.00 12.72 0.00 25,453.92

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 2,048.000000 0.00 0.00 0.00 2,048,000.0076.980008

Base 26.604310 0.00 0.00 0.00 26,604.31

649796000 Total

985.00 0.000.002,000.000 Local 4,018,515.00

Base 0.00 12.72 0.00 52,058.23

COMMON STOCK649926003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.04MERRILL LYNCH PEIRCE FENNER AND SKYOCERA CORP

2,000.000 NHIL Local 6,397.800000 0.00 6,397.00 0.00 12,789,203.0077.415000

Base 82.642899 0.00 82.63 0.00 165,203.16

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 6,540.000000 0.00 0.00 0.00 13,080,000.0076.980002

Base 84.957130 0.00 0.00 0.00 169,914.26

649926003 Total

6,397.00 0.000.004,000.000 Local 25,869,203.00

Base 0.00 82.63 0.00 335,117.42

COMMON STOCK649955002 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SKYOWA HAKKO KIRIN CO LTD

1,000.000 NHIL Local 896.000000 0.00 448.00 0.00 895,552.0077.415000

Base 11.573984 0.00 5.79 0.00 11,568.20
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 918.000000 0.00 0.00 0.00 918,000.0076.979970

Base 11.925180 0.00 0.00 0.00 11,925.18

649955002 Total

448.00 0.000.002,000.000 Local 1,813,552.00

Base 0.00 5.79 0.00 23,493.38

COMMON STOCK649980000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SKYUSHU ELECTRIC POWER CO INC

2,500.000 NHIL Local 1,070.989200 0.00 1,338.00 0.00 2,676,135.0077.415000

Base 13.834389 0.00 17.28 0.00 34,568.69

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHJ Local 1,063.000000 0.00 0.00 0.00 2,657,500.0076.980008

Base 13.808780 0.00 0.00 0.00 34,521.95

649980000 Total

1,338.00 0.000.005,000.000 Local 5,333,635.00

Base 0.00 17.28 0.00 69,090.64

COMMON STOCK651312902 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STOKIO MARINE HOLDINGS INC

7,400.000 NHIL Local 1,754.751757 0.00 6,492.00 0.00 12,978,671.0077.415000

Base 22.666819 0.00 83.86 0.00 167,650.60

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHJ Local 1,776.000000 0.00 0.00 0.00 13,142,400.0076.980002

Base 23.070927 0.00 0.00 0.00 170,724.86

651312902 Total

6,492.00 0.000.0014,800.000 Local 26,121,071.00

Base 0.00 83.86 0.00 338,375.46
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COMMON STOCK654379908 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SJFE HOLDINGS INC

5,200.000 NHIL Local 1,243.173077 0.00 3,232.00 0.00 6,461,268.0077.415000

Base 16.058556 0.00 41.75 0.00 83,462.74

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHJ Local 1,246.000000 0.00 0.00 0.00 6,479,200.0076.979997

Base 16.186023 0.00 0.00 0.00 84,167.32

654379908 Total

3,232.00 0.000.0010,400.000 Local 12,940,468.00

Base 0.00 41.75 0.00 167,630.06

COMMON STOCK655103000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SMABUCHI MOTOR CO LTD

700.000 NHIL Local 3,320.714286 0.00 1,162.00 0.00 2,323,338.0077.415000

Base 42.894972 0.00 15.01 0.00 30,011.47

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

700.000 NHHJ Local 3,360.000000 0.00 0.00 0.00 2,352,000.0076.980001

Base 43.647700 0.00 0.00 0.00 30,553.39

655103000 Total

1,162.00 0.000.001,400.000 Local 4,675,338.00

Base 0.00 15.01 0.00 60,564.86

COMMON STOCK655580009 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SMAKITA CORP

1,800.000 NHIL Local 2,564.221667 0.00 2,307.00 0.00 4,613,292.0077.415000

Base 33.123060 0.00 29.80 0.00 59,591.71

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHJ Local 2,595.000000 0.00 0.00 0.00 4,671,000.0076.979998

Base 33.710056 0.00 0.00 0.00 60,678.10
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655580009 Total

2,307.00 0.000.003,600.000 Local 9,284,292.00

Base 0.00 29.80 0.00 120,269.81

COMMON STOCK656302908 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO MITSUI FINANCIAL GR

11,600.000 NHIL Local 2,035.906121 0.00 11,808.00 0.00 23,604,703.0077.415000

Base 26.298600 0.00 152.53 0.00 304,911.23

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

11,600.000 NHHJ Local 2,053.000000 0.00 0.00 0.00 23,814,800.0076.980000

Base 26.669265 0.00 0.00 0.00 309,363.47

656302908 Total

11,808.00 0.000.0023,200.000 Local 47,419,503.00

Base 0.00 152.53 0.00 614,274.70

COMMON STOCK656946001 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMARUBENI CORP

22,000.000 NHIL Local 437.127273 0.00 4,808.00 0.00 9,611,992.0077.415000

Base 5.646545 0.00 62.11 0.00 124,161.88

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

22,000.000 NHHJ Local 443.000000 0.00 0.00 0.00 9,746,000.0076.980002

Base 5.754741 0.00 0.00 0.00 126,604.31

656946001 Total

4,808.00 0.000.0044,000.000 Local 19,357,992.00

Base 0.00 62.11 0.00 250,766.19

COMMON STOCK657270005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SPANASONIC CORP

20,800.000 NHIL Local 680.137500 0.00 7,073.00 0.00 14,139,787.0077.415000

Base 8.785604 0.00 91.36 0.00 182,649.19
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

20,800.000 NHHJ Local 672.000000 0.00 0.00 0.00 13,977,600.0076.980002

Base 8.729540 0.00 0.00 0.00 181,574.43

657270005 Total

7,073.00 0.000.0041,600.000 Local 28,117,387.00

Base 0.00 91.36 0.00 364,223.62

COMMON STOCK659101901 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMIZUHO FINANCIAL GROUP INC

181,300.000 NHIL Local 99.215097 0.00 8,993.00 0.00 17,978,704.0077.415000

Base 1.281600 0.00 116.17 0.00 232,237.99

27 Sep 2011 JPY/JP5ODD LOT SALE

29.000 NHHJ Local 110.517241 0.00 0.00 0.00 3,205.0076.600000

Base 1.442784 0.00 0.00 0.00 41.84

27 Sep 2011 CANCEL JPY/JP5ODD LOT SALE

-29.000 NHHJ Local 110.517241 0.00 0.00 0.00 -3,205.0076.600000

Base 1.442784 0.00 0.00 0.00 -41.84

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

181,300.000 NHHJ Local 100.000000 0.00 0.00 0.00 18,130,000.0076.979999

Base 1.299039 0.00 0.00 0.00 235,515.72

659101901 Total

8,993.00 0.000.00362,600.000 Local 36,108,704.00

Base 0.00 116.17 0.00 467,753.71

COMMON STOCK659180004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SCREDIT SAISON CO LTD

1,000.000 NHIL Local 1,334.300000 0.00 667.00 0.00 1,333,633.0077.415000

Base 17.235678 0.00 8.62 0.00 17,227.06
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 1,355.000000 0.00 0.00 0.00 1,355,000.0076.980020

Base 17.601970 0.00 0.00 0.00 17,601.97

659180004 Total

667.00 0.000.002,000.000 Local 2,688,633.00

Base 0.00 8.62 0.00 34,829.03

COMMON STOCK659638001 10 Nov 2011 15 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTDMITSUBA CORP

2,000.000 NHEG Local 567.133000 0.00 1,814.00 0.00 1,132,452.0077.590000

Base 7.309357 0.00 23.38 0.00 14,595.33

11 Nov 2011 16 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

2,000.000 NHEG Local 555.500000 0.00 1,777.00 0.00 1,109,223.0077.145000

Base 7.200726 0.00 23.03 0.00 14,378.42

14 Nov 2011 17 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

1,000.000 NHEG Local 574.000000 0.00 918.00 0.00 573,082.0077.020000

Base 7.452610 0.00 11.92 0.00 7,440.69

15 Nov 2011 18 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

8,000.000 NHEG Local 564.181750 0.00 7,221.00 0.00 4,506,233.0076.950000

Base 7.331797 0.00 93.84 0.00 58,560.53

16 Nov 2011 21 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

7,000.000 NHEG Local 554.840000 0.00 6,214.00 0.00 3,877,666.0077.020000

Base 7.203843 0.00 80.68 0.00 50,346.22

17 Nov 2011 22 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

4,000.000 NHEG Local 552.000000 0.00 3,532.00 0.00 2,204,468.0076.985000

Base 7.170228 0.00 45.88 0.00 28,635.03
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18 Nov 2011 24 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

9,000.000 NHEG Local 516.710667 0.00 7,440.00 0.00 4,642,956.0076.935000

Base 6.716198 0.00 96.71 0.00 60,349.07

21 Nov 2011 25 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

3,000.000 NHEG Local 499.600000 0.00 2,398.00 0.00 1,496,402.0076.970000

Base 6.490841 0.00 31.15 0.00 19,441.37

29 Nov 2011 02 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

4,000.000 NHEG Local 533.200000 0.00 3,412.00 0.00 2,129,388.0077.870000

Base 6.847310 0.00 43.82 0.00 27,345.42

30 Nov 2011 05 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

7,000.000 NHEG Local 511.555571 0.00 5,729.00 0.00 3,575,160.0077.570000

Base 6.594760 0.00 73.86 0.00 46,089.47

659638001 Total

40,455.00 0.000.0047,000.000 Local 25,247,030.00

Base 0.00 524.27 0.00 327,181.55

COMMON STOCK659672000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI ESTATE CO LTD

11,000.000 NHIL Local 1,239.073273 0.00 6,814.00 0.00 13,622,992.0077.415000

Base 16.005597 0.00 88.02 0.00 175,973.55

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

11,000.000 NHHJ Local 1,249.000000 0.00 0.00 0.00 13,739,000.0076.979999

Base 16.224994 0.00 0.00 0.00 178,474.93

659672000 Total

6,814.00 0.000.0022,000.000 Local 27,361,992.00

Base 0.00 88.02 0.00 354,448.48
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COMMON STOCK659678007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI CORP

16,000.000 NHIL Local 1,493.230500 0.00 11,945.00 0.00 23,879,743.0077.415000

Base 19.288646 0.00 154.30 0.00 308,464.03

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

16,000.000 NHHJ Local 1,519.000000 0.00 0.00 0.00 24,304,000.0076.980000

Base 19.732398 0.00 0.00 0.00 315,718.37

659678007 Total

11,945.00 0.000.0032,000.000 Local 48,183,743.00

Base 0.00 154.30 0.00 624,182.40

COMMON STOCK659692008 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI GAS CHEMICAL CO

4,000.000 NHIL Local 429.750000 0.00 859.00 0.00 1,718,141.0077.415000

Base 5.551250 0.00 11.10 0.00 22,193.90

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 456.000000 0.00 0.00 0.00 1,824,000.0076.979987

Base 5.923618 0.00 0.00 0.00 23,694.47

659692008 Total

859.00 0.000.008,000.000 Local 3,542,141.00

Base 0.00 11.10 0.00 45,888.37

COMMON STOCK659704001 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI ELECTRIC CORP

22,000.000 NHIL Local 684.686364 0.00 7,531.00 0.00 15,055,569.0077.415000

Base 8.844363 0.00 97.28 0.00 194,478.71

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

22,000.000 NHHJ Local 704.000000 0.00 0.00 0.00 15,488,000.0076.979998

Base 9.145233 0.00 0.00 0.00 201,195.12
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659704001 Total

7,531.00 0.000.0044,000.000 Local 30,543,569.00

Base 0.00 97.28 0.00 395,673.83

COMMON STOCK659706006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI HEAVY INDUSTRIES

37,000.000 NHIL Local 313.037784 0.00 5,791.00 0.00 11,576,607.0077.415000

Base 4.043632 0.00 74.80 0.00 149,539.59

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

37,000.000 NHHJ Local 318.000000 0.00 0.00 0.00 11,766,000.0076.980002

Base 4.130943 0.00 0.00 0.00 152,844.89

659706006 Total

5,791.00 0.000.0074,000.000 Local 23,342,607.00

Base 0.00 74.80 0.00 302,384.48

COMMON STOCK659708002 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI MATERIALS CORP

11,000.000 NHIL Local 197.681727 0.00 1,087.00 0.00 2,173,412.0077.415000

Base 2.553533 0.00 14.04 0.00 28,074.82

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

11,000.000 NHHJ Local 199.000000 0.00 0.00 0.00 2,189,000.0076.979993

Base 2.585087 0.00 0.00 0.00 28,435.96

659708002 Total

1,087.00 0.000.0022,000.000 Local 4,362,412.00

Base 0.00 14.04 0.00 56,510.78

COMMON STOCK659736003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMITSUI CHEMICALS INC

13,000.000 NHIL Local 230.253769 0.00 1,496.00 0.00 2,991,803.0077.415000

Base 2.974278 0.00 19.32 0.00 38,646.30
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

13,000.000 NHHJ Local 232.000000 0.00 0.00 0.00 3,016,000.0076.979995

Base 3.013770 0.00 0.00 0.00 39,179.01

659736003 Total

1,496.00 0.000.0026,000.000 Local 6,007,803.00

Base 0.00 19.32 0.00 77,825.31

COMMON STOCK659758007 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMITSUI OSK LINES LTD

12,000.000 NHIL Local 224.025000 0.00 1,344.00 0.00 2,686,956.0077.415000

Base 2.893819 0.00 17.36 0.00 34,708.47

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

12,000.000 NHHJ Local 228.000000 0.00 0.00 0.00 2,736,000.0076.979998

Base 2.961808 0.00 0.00 0.00 35,541.70

659758007 Total

1,344.00 0.000.0024,000.000 Local 5,422,956.00

Base 0.00 17.36 0.00 70,250.17

COMMON STOCK659760003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SMITSUI FUDOSAN CO LTD

8,000.000 NHIL Local 1,175.183250 0.00 4,700.00 0.00 9,396,766.0077.415000

Base 15.180304 0.00 60.71 0.00 121,381.72

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHJ Local 1,181.000000 0.00 0.00 0.00 9,448,000.0076.979998

Base 15.341648 0.00 0.00 0.00 122,733.18

659760003 Total

4,700.00 0.000.0016,000.000 Local 18,844,766.00

Base 0.00 60.71 0.00 244,114.90
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COMMON STOCK661040006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.03MERRILL LYNCH PEIRCE FENNER AND SMURATA MANUFACTURING CO LTD

2,700.000 NHIL Local 4,137.781481 0.00 5,586.00 0.00 11,166,424.0077.415000

Base 53.449351 0.00 72.16 0.00 144,241.09

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHJ Local 4,155.000000 0.00 0.00 0.00 11,218,500.0076.979999

Base 53.975059 0.00 0.00 0.00 145,732.66

661040006 Total

5,586.00 0.000.005,400.000 Local 22,384,924.00

Base 0.00 72.16 0.00 289,973.75

COMMON STOCK661650903 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSEIKO EPSON CORP

3,100.000 NHIL Local 990.412581 0.00 1,535.00 0.00 3,068,744.0077.415000

Base 12.793549 0.00 19.83 0.00 39,640.17

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHJ Local 1,016.000000 0.00 0.00 0.00 3,149,600.0076.980006

Base 13.198232 0.00 0.00 0.00 40,914.52

661650903 Total

1,535.00 0.000.006,200.000 Local 6,218,344.00

Base 0.00 19.83 0.00 80,554.69

COMMON STOCK661950006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SNGK INSULATORS LTD

4,000.000 NHIL Local 795.950000 0.00 1,591.00 0.00 3,182,209.0077.415000

Base 10.281599 0.00 20.55 0.00 41,105.85

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 804.000000 0.00 0.00 0.00 3,216,000.0076.980009

Base 10.444270 0.00 0.00 0.00 41,777.08
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661950006 Total

1,591.00 0.000.008,000.000 Local 6,398,209.00

Base 0.00 20.55 0.00 82,882.93

COMMON STOCK661960005 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SNGK SPARK PLUG CO LTD

7,000.000 NHIL Local 939.914286 0.00 3,289.00 0.00 6,576,111.0077.415000

Base 12.141242 0.00 42.49 0.00 84,946.21

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHJ Local 950.000000 0.00 0.00 0.00 6,650,000.0076.980004

Base 12.340867 0.00 0.00 0.00 86,386.07

661960005 Total

3,289.00 0.000.0014,000.000 Local 13,226,111.00

Base 0.00 42.49 0.00 171,332.28

COMMON STOCK661964007 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SNHK SPRING CO LTD

5,200.000 NHIL Local 630.615385 0.00 1,639.00 0.00 3,277,561.0077.415000

Base 8.145907 0.00 21.17 0.00 42,337.54

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHJ Local 636.000000 0.00 0.00 0.00 3,307,200.0076.979997

Base 8.261887 0.00 0.00 0.00 42,961.81

661964007 Total

1,639.00 0.000.0010,400.000 Local 6,584,761.00

Base 0.00 21.17 0.00 85,299.35

COMMON STOCK663955003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.07MERRILL LYNCH PEIRCE FENNER AND SNINTENDO CO LTD

900.000 NHIL Local 10,995.666667 0.00 4,948.00 0.00 9,891,152.0077.415000

Base 142.035351 0.00 63.92 0.00 127,767.90
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

900.000 NHHJ Local 11,600.000000 0.00 0.00 0.00 10,440,000.0076.980001

Base 150.688489 0.00 0.00 0.00 135,619.64

663955003 Total

4,948.00 0.000.001,800.000 Local 20,331,152.00

Base 0.00 63.92 0.00 263,387.54

COMMON STOCK663972008 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SNISHI NIPPON CITY BANK LTD

7,000.000 NHIL Local 221.914286 0.00 776.00 0.00 1,552,624.0077.415000

Base 2.866554 0.00 10.02 0.00 20,055.85

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHJ Local 227.000000 0.00 0.00 0.00 1,589,000.0076.979982

Base 2.948819 0.00 0.00 0.00 20,641.73

663972008 Total

776.00 0.000.0014,000.000 Local 3,141,624.00

Base 0.00 10.02 0.00 40,697.58

COMMON STOCK664038007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SDENSO CORP

7,200.000 NHIL Local 2,036.363889 0.00 7,330.00 0.00 14,654,490.0077.415000

Base 26.304513 0.00 94.68 0.00 189,297.81

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,200.000 NHHJ Local 2,073.000000 0.00 0.00 0.00 14,925,600.0076.980001

Base 26.929072 0.00 0.00 0.00 193,889.32

664038007 Total

7,330.00 0.000.0014,400.000 Local 29,580,090.00

Base 0.00 94.68 0.00 383,187.13
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COMMON STOCK664040003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SNEC CORP

49,000.000 NHIL Local 153.548184 0.00 3,761.00 0.00 7,520,100.0077.415000

Base 1.983442 0.00 48.58 0.00 97,140.09

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

49,000.000 NHHJ Local 154.000000 0.00 0.00 0.00 7,546,000.0076.980001

Base 2.000520 0.00 0.00 0.00 98,025.46

664040003 Total

3,761.00 0.000.0098,000.000 Local 15,066,100.00

Base 0.00 48.58 0.00 195,165.55

COMMON STOCK664068004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.04MERRILL LYNCH PEIRCE FENNER AND SNIDEC CORP

1,200.000 NHIL Local 6,627.500000 0.00 3,976.00 0.00 7,949,024.0077.415000

Base 85.610024 0.00 51.36 0.00 102,680.67

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHJ Local 6,600.000000 0.00 0.00 0.00 7,920,000.0076.979997

Base 85.736558 0.00 0.00 0.00 102,883.87

664068004 Total

3,976.00 0.000.002,400.000 Local 15,869,024.00

Base 0.00 51.36 0.00 205,564.54

COMMON STOCK664076007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SNIPPON MEAT PACKERS INC

1,000.000 NHIL Local 945.000000 0.00 472.00 0.00 944,528.0077.415000

Base 12.206937 0.00 6.10 0.00 12,200.84

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 968.000000 0.00 0.00 0.00 968,000.0076.980029

Base 12.574690 0.00 0.00 0.00 12,574.69
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664076007 Total

472.00 0.000.002,000.000 Local 1,912,528.00

Base 0.00 6.10 0.00 24,775.53

COMMON STOCK664137007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SNIPPON TELEGRAPH + TELEPHONE

7,700.000 NHIL Local 3,788.457532 0.00 14,585.00 0.00 29,156,538.0077.415000

Base 48.936996 0.00 188.40 0.00 376,626.47

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,700.000 NHHJ Local 3,835.000000 0.00 0.00 0.00 29,529,500.0076.979999

Base 49.818135 0.00 0.00 0.00 383,599.64

664137007 Total

14,585.00 0.000.0015,400.000 Local 58,686,038.00

Base 0.00 188.40 0.00 760,226.11

COMMON STOCK664154002 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SNSK LTD

10,000.000 NHIL Local 464.150000 0.00 2,320.00 0.00 4,639,180.0077.415000

Base 5.995608 0.00 29.97 0.00 59,926.11

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHJ Local 467.000000 0.00 0.00 0.00 4,670,000.0076.979997

Base 6.066511 0.00 0.00 0.00 60,665.11

664154002 Total

2,320.00 0.000.0020,000.000 Local 9,309,180.00

Base 0.00 29.97 0.00 120,591.22

COMMON STOCK664176005 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SNISSIN FOODS HOLDINGS CO LTD

1,100.000 NHIL Local 2,949.090000 0.00 1,621.00 0.00 3,242,378.0077.415000

Base 38.094555 0.00 20.94 0.00 41,883.07
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHJ Local 2,980.000000 0.00 0.00 0.00 3,278,000.0076.979998

Base 38.711355 0.00 0.00 0.00 42,582.49

664176005 Total

1,621.00 0.000.002,200.000 Local 6,520,378.00

Base 0.00 20.94 0.00 84,465.56

COMMON STOCK664180007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SNITTO DENKO CORP

1,800.000 NHIL Local 2,927.655556 0.00 2,634.00 0.00 5,267,146.0077.415000

Base 37.817678 0.00 34.02 0.00 68,037.80

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHJ Local 2,964.000000 0.00 0.00 0.00 5,335,200.0076.980004

Base 38.503506 0.00 0.00 0.00 69,306.31

664180007 Total

2,634.00 0.000.003,600.000 Local 10,602,346.00

Base 0.00 34.02 0.00 137,344.11

COMMON STOCK664212008 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SNIPPON EXPRESS CO LTD

8,000.000 NHIL Local 282.800000 0.00 1,131.00 0.00 2,261,269.0077.415000

Base 3.653039 0.00 14.61 0.00 29,209.70

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHJ Local 293.000000 0.00 0.00 0.00 2,344,000.0076.979993

Base 3.806184 0.00 0.00 0.00 30,449.47

664212008 Total

1,131.00 0.000.0016,000.000 Local 4,605,269.00

Base 0.00 14.61 0.00 59,659.17
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COMMON STOCK664232006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SNIKON CORP

2,700.000 NHIL Local 1,693.192593 0.00 2,285.00 0.00 4,569,335.0077.415000

Base 21.871635 0.00 29.52 0.00 59,023.90

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHJ Local 1,701.000000 0.00 0.00 0.00 4,592,700.0076.980001

Base 22.096648 0.00 0.00 0.00 59,660.95

664232006 Total

2,285.00 0.000.005,400.000 Local 9,162,035.00

Base 0.00 29.52 0.00 118,684.85

COMMON STOCK664238003 06 Dec 2011 09 Dec 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLCYAMAHA CORP

1,700.000 NHHJ Local 727.572941 0.00 742.00 0.00 1,236,132.0077.740000

Base 9.359055 0.00 9.54 0.00 15,900.85

COMMON STOCK664240009 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMINEBEA CO LTD

3,000.000 NHIL Local 310.033000 0.00 465.00 0.00 929,634.0077.415000

Base 4.004818 0.00 6.01 0.00 12,008.45

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 310.000000 0.00 0.00 0.00 930,000.0076.980000

Base 4.027020 0.00 0.00 0.00 12,081.06

664240009 Total

465.00 0.000.006,000.000 Local 1,859,634.00

Base 0.00 6.01 0.00 24,089.51

COMMON STOCK664242005 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SNOK CORP

2,000.000 NHIL Local 1,243.315000 0.00 1,243.00 0.00 2,485,387.0077.415000

Base 16.060389 0.00 16.06 0.00 32,104.72
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 1,233.000000 0.00 0.00 0.00 2,466,000.0076.980011

Base 16.017145 0.00 0.00 0.00 32,034.29

664242005 Total

1,243.00 0.000.004,000.000 Local 4,951,387.00

Base 0.00 16.06 0.00 64,139.01

COMMON STOCK664256005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SNIPPON STEEL CORP

51,000.000 NHIL Local 167.572490 0.00 4,273.00 0.00 8,541,924.0077.415000

Base 2.164600 0.00 55.20 0.00 110,339.39

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

51,000.000 NHHJ Local 171.000000 0.00 0.00 0.00 8,721,000.0076.979997

Base 2.221356 0.00 0.00 0.00 113,289.17

664256005 Total

4,273.00 0.000.00102,000.000 Local 17,262,924.00

Base 0.00 55.20 0.00 223,628.56

COMMON STOCK664266004 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SNIPPON ELECTRIC GLASS CO LTD

4,000.000 NHIL Local 768.750000 0.00 1,537.00 0.00 3,073,463.0077.415000

Base 9.930246 0.00 19.85 0.00 39,701.13

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 769.000000 0.00 0.00 0.00 3,076,000.0076.980001

Base 9.989608 0.00 0.00 0.00 39,958.43

664266004 Total

1,537.00 0.000.008,000.000 Local 6,149,463.00

Base 0.00 19.85 0.00 79,659.56
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COMMON STOCK664280005 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SHITACHI HIGH TECHNOLOGIES CO

1,200.000 NHIL Local 1,607.816667 0.00 964.00 0.00 1,928,416.0077.415000

Base 20.768800 0.00 12.45 0.00 24,910.11

06 Dec 2011 09 Dec 2011 JPY/JP5 0.01LOOP CAPITAL MARKETS LLC

3,972.000 NHHJ Local 1,664.124874 0.00 3,965.00 0.00 6,605,939.0077.740000

Base 21.406289 0.00 51.00 0.00 84,974.77

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHJ Local 1,630.000000 0.00 0.00 0.00 1,956,000.0076.979991

Base 21.174333 0.00 0.00 0.00 25,409.20

664280005 Total

4,929.00 0.000.006,372.000 Local 10,490,355.00

Base 0.00 63.45 0.00 135,294.08

COMMON STOCK664290004 03 Oct 2011 06 Oct 2011 JPY/JP5MORGAN STANLEY CO INCORPORATEDNISSAN SHATAI CO LTD

8,000.000 NHEH Local 625.000000 0.00 3,000.00 0.00 4,997,000.0076.650000

Base 8.153947 0.00 39.14 0.00 65,192.43

COMMON STOCK664310000 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SNOMURA HOLDINGS INC

37,900.000 NHIL Local 227.767282 0.00 4,316.00 0.00 8,628,064.0077.415000

Base 2.942160 0.00 55.75 0.00 111,452.10

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

37,900.000 NHHJ Local 241.000000 0.00 0.00 0.00 9,133,900.0076.979998

Base 3.130683 0.00 0.00 0.00 118,652.90

664310000 Total

4,316.00 0.000.0075,800.000 Local 17,761,964.00

Base 0.00 55.75 0.00 230,105.00
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COMMON STOCK664480902 24 Nov 2011 29 Nov 2011 JPY/JP3 0.05MERRILL LYNCH PEIRCE FENNER AND SNITORI HOLDINGS CO LTD

450.000 NHIL Local 7,327.777778 0.00 1,648.00 0.00 3,295,852.0077.415000

Base 94.655787 0.00 21.29 0.00 42,573.82

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

450.000 NHHJ Local 7,420.000000 0.00 0.00 0.00 3,339,000.0076.980005

Base 96.388667 0.00 0.00 0.00 43,374.90

664480902 Total

1,648.00 0.000.00900.000 Local 6,634,852.00

Base 0.00 21.29 0.00 85,948.72

COMMON STOCK664889904 24 Nov 2011 29 Nov 2011 JPY/JP3 0.05MERRILL LYNCH PEIRCE FENNER AND SORIENTAL LAND CO LTD

1,400.000 NHIL Local 8,179.570714 0.00 5,725.00 0.00 11,445,674.0077.415000

Base 105.658732 0.00 73.95 0.00 147,848.27

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHJ Local 8,260.000000 0.00 0.00 0.00 11,564,000.0076.979998

Base 107.300600 0.00 0.00 0.00 150,220.84

664889904 Total

5,725.00 0.000.002,800.000 Local 23,009,674.00

Base 0.00 73.95 0.00 298,069.11

COMMON STOCK665118006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SNTN CORP

11,000.000 NHIL Local 281.345455 0.00 1,547.00 0.00 3,093,253.0077.415000

Base 3.634250 0.00 19.98 0.00 39,956.77

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

11,000.000 NHHJ Local 285.000000 0.00 0.00 0.00 3,135,000.0076.980007

Base 3.702260 0.00 0.00 0.00 40,724.86
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665118006 Total

1,547.00 0.000.0022,000.000 Local 6,228,253.00

Base 0.00 19.98 0.00 80,681.63

COMMON STOCK665610002 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SODAKYU ELECTRIC RAILWAY CO

3,000.000 NHIL Local 747.000000 0.00 1,120.00 0.00 2,239,880.0077.415000

Base 9.649293 0.00 14.47 0.00 28,933.41

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 760.000000 0.00 0.00 0.00 2,280,000.0076.980007

Base 9.872693 0.00 0.00 0.00 29,618.08

665610002 Total

1,120.00 0.000.006,000.000 Local 4,519,880.00

Base 0.00 14.47 0.00 58,551.49

COMMON STOCK665640009 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SOBAYASHI CORP

4,000.000 NHIL Local 324.550000 0.00 649.00 0.00 1,297,551.0077.415000

Base 4.192340 0.00 8.38 0.00 16,760.98

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 329.000000 0.00 0.00 0.00 1,316,000.0076.979997

Base 4.273838 0.00 0.00 0.00 17,095.35

665640009 Total

649.00 0.000.008,000.000 Local 2,613,551.00

Base 0.00 8.38 0.00 33,856.33

COMMON STOCK665770004 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SOJI PAPER CO LTD

6,000.000 NHIL Local 377.266667 0.00 1,131.00 0.00 2,262,469.0077.415000

Base 4.873302 0.00 14.61 0.00 29,225.20
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHJ Local 381.000000 0.00 0.00 0.00 2,286,000.0076.980013

Base 4.949337 0.00 0.00 0.00 29,696.02

665770004 Total

1,131.00 0.000.0012,000.000 Local 4,548,469.00

Base 0.00 14.61 0.00 58,921.22

COMMON STOCK665880001 29 Nov 2011 02 Dec 2011 JPY/JP3 0.011 NOMURA INTERNATIONAL PLCOLYMPUS CORP

2,100.000 NHIL Local 1,006.476190 0.00 1,268.00 0.00 2,112,332.0077.870000

Base 12.925083 0.00 16.28 0.00 27,126.39

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHJ Local 725.000000 0.00 0.00 0.00 1,522,500.0076.980017

Base 9.418029 0.00 0.00 0.00 19,777.86

665880001 Total

1,268.00 0.000.004,200.000 Local 3,634,832.00

Base 0.00 16.28 0.00 46,904.25

COMMON STOCK665942009 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SOMRON CORP

3,500.000 NHIL Local 1,568.193429 0.00 2,744.00 0.00 5,485,933.0077.415000

Base 20.256971 0.00 35.45 0.00 70,863.95

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHJ Local 1,660.000000 0.00 0.00 0.00 5,810,000.0076.979999

Base 21.564043 0.00 0.00 0.00 75,474.15

665942009 Total

2,744.00 0.000.007,000.000 Local 11,295,933.00

Base 0.00 35.45 0.00 146,338.10
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COMMON STOCK666010004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.03MERRILL LYNCH PEIRCE FENNER AND SONO PHARMACEUTICAL CO LTD

600.000 NHIL Local 3,921.943333 0.00 1,176.00 0.00 2,351,990.0077.415000

Base 50.661284 0.00 15.19 0.00 30,381.58

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

600.000 NHHJ Local 3,945.000000 0.00 0.00 0.00 2,367,000.0076.979991

Base 51.247083 0.00 0.00 0.00 30,748.25

666010004 Total

1,176.00 0.000.001,200.000 Local 4,718,990.00

Base 0.00 15.19 0.00 61,129.83

COMMON STOCK666020003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STAIHEIYO CEMENT CORP

7,000.000 NHIL Local 147.900000 0.00 517.00 0.00 1,034,783.0077.415000

Base 1.910482 0.00 6.68 0.00 13,366.70

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHJ Local 149.000000 0.00 0.00 0.00 1,043,000.0076.980021

Base 1.935567 0.00 0.00 0.00 13,548.97

666020003 Total

517.00 0.000.0014,000.000 Local 2,077,783.00

Base 0.00 6.68 0.00 26,915.67

COMMON STOCK666114004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.04MERRILL LYNCH PEIRCE FENNER AND SORIX CORP

1,130.000 NHIL Local 6,067.167257 0.00 3,427.00 0.00 6,852,472.0077.415000

Base 78.371985 0.00 44.27 0.00 88,516.08

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,130.000 NHHJ Local 6,170.000000 0.00 0.00 0.00 6,972,100.0076.979998

Base 80.150690 0.00 0.00 0.00 90,570.28
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666114004 Total

3,427.00 0.000.002,260.000 Local 13,824,572.00

Base 0.00 44.27 0.00 179,086.36

COMMON STOCK666176003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SOSAKA GAS CO LTD

10,000.000 NHIL Local 290.040000 0.00 1,450.00 0.00 2,898,950.0077.415000

Base 3.746561 0.00 18.73 0.00 37,446.88

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHJ Local 296.000000 0.00 0.00 0.00 2,960,000.0076.979992

Base 3.845155 0.00 0.00 0.00 38,451.55

666176003 Total

1,450.00 0.000.0020,000.000 Local 5,858,950.00

Base 0.00 18.73 0.00 75,898.43

COMMON STOCK668359904 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SHOKUHOKU FINANCIAL GROUP INC

12,000.000 NHIL Local 153.391667 0.00 920.00 0.00 1,839,780.0077.415000

Base 1.981420 0.00 11.88 0.00 23,765.16

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

12,000.000 NHHJ Local 155.000000 0.00 0.00 0.00 1,860,000.0076.980000

Base 2.013510 0.00 0.00 0.00 24,162.12

668359904 Total

920.00 0.000.0024,000.000 Local 3,699,780.00

Base 0.00 11.88 0.00 47,927.28

COMMON STOCK671169902 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SJAPAN PETROLEUM EXPLORATION

1,900.000 NHIL Local 2,986.905263 0.00 2,837.00 0.00 5,672,283.0077.415000

Base 38.583030 0.00 36.65 0.00 73,271.11
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHJ Local 3,035.000000 0.00 0.00 0.00 5,766,500.0076.979997

Base 39.425826 0.00 0.00 0.00 74,909.07

671169902 Total

2,837.00 0.000.003,800.000 Local 11,438,783.00

Base 0.00 36.65 0.00 148,180.18

COMMON STOCK671320901 28 Nov 2011 01 Dec 2011 JPY/JP5 0.01MORGAN STANLEY CO INCORPORATEDHONEYS CO LTD

1,200.000 NHHV Local 990.862500 0.00 475.00 0.00 1,188,560.0078.015000

Base 12.700923 0.00 6.09 0.00 15,235.02

29 Nov 2011 02 Dec 2011 JPY/JP5 0.01UBS SECURITIES ASIA LTD

900.000 NHHV Local 959.670000 0.00 431.00 0.00 863,272.0077.870000

Base 12.324002 0.00 5.53 0.00 11,086.07

30 Nov 2011 05 Dec 2011 JPY/JP5 0.01DAIWA SECURITIES AMERICA INC

1,400.000 NHHV Local 973.762143 0.00 682.00 0.00 1,362,585.0077.570000

Base 12.553334 0.00 8.79 0.00 17,565.88

01 Dec 2011 06 Dec 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

2,960.000 NHHV Local 980.878716 0.00 871.00 0.00 2,902,530.0077.615000

Base 12.637747 0.00 11.22 0.00 37,396.51

02 Dec 2011 07 Dec 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

12,230.000 NHHV Local 1,077.436141 0.00 3,953.00 0.00 13,173,091.0077.880000

Base 13.834568 0.00 50.76 0.00 169,146.01

05 Dec 2011 08 Dec 2011 JPY/JP5 0.01UBS SECURITIES ASIA LTD

4,360.000 NHHV Local 1,117.137844 0.00 2,435.00 0.00 4,868,286.0077.780000

Base 14.362790 0.00 31.31 0.00 62,590.46
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06 Dec 2011 09 Dec 2011 JPY/JP5 0.01UBS SECURITIES ASIA LTD

3,440.000 NHHV Local 1,104.853198 0.00 1,900.00 0.00 3,798,795.0077.740000

Base 14.212158 0.00 24.44 0.00 48,865.38

07 Dec 2011 12 Dec 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

4,870.000 NHHV Local 1,110.516427 0.00 1,622.00 0.00 5,406,593.0077.695000

Base 14.293280 0.00 20.88 0.00 69,587.40

07 Dec 2011 12 Dec 2011 JPY/JP5 0.01J.P. MORGAN CLEARING CORP.

14,970.000 NHHV Local 1,103.000000 0.00 13,209.00 0.00 16,498,701.0077.695000

Base 14.196538 0.00 170.01 0.00 212,352.16

08 Dec 2011 13 Dec 2011 JPY/JP5 0.01J.P. MORGAN CLEARING CORP.

8,590.000 NHHV Local 1,156.000000 0.00 7,944.00 0.00 9,922,096.0077.680000

Base 14.881565 0.00 102.27 0.00 127,730.38

09 Dec 2011 14 Dec 2011 JPY/JP5 0.01ITG AUSTRALIA LTD.

7,510.000 NHHV Local 1,168.777364 0.00 3,511.00 0.00 8,774,007.0077.590000

Base 15.063505 0.00 45.25 0.00 113,081.67

13 Dec 2011 19 Dec 2011 JPY/JP5 0.013 ITG AUSTRALIA LTD.

8,060.000 NHHV Local 1,160.800248 0.00 3,742.00 0.00 9,352,308.0077.860000

Base 14.908814 0.00 48.06 0.00 120,116.98

14 Dec 2011 19 Dec 2011 JPY/JP5 0.01CREDIT SUISSE SECURITIES (USA) LLC

900.000 NHHV Local 1,161.125556 0.00 522.00 0.00 1,044,491.0078.080000

Base 14.870973 0.00 6.69 0.00 13,377.19

671320901 Total

41,297.00 0.000.0071,390.000 Local 79,155,315.00

Base 0.00 531.30 0.00 1,018,131.11
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COMMON STOCK672911906 13 Oct 2011 18 Oct 2011 JPY/JP5 0.03PERSHING LLCRICOH LEASING CO LTD

7,100.000 NHEG Local 1,699.802817 0.00 16,896.00 0.00 12,051,704.0076.885000

Base 22.108380 0.00 219.76 0.00 156,749.74

14 Oct 2011 19 Oct 2011 JPY/JP5 0.03PERSHING LLC

4,300.000 NHEG Local 1,660.558140 0.00 9,997.00 0.00 7,130,403.0077.365000

Base 21.463945 0.00 129.22 0.00 92,165.75

672911906 Total

26,893.00 0.000.0011,400.000 Local 19,182,107.00

Base 0.00 348.98 0.00 248,915.49

COMMON STOCK673093902 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSHINSEI BANK LTD

15,000.000 NHIL Local 78.506667 0.00 588.00 0.00 1,177,012.0077.415000

Base 1.014101 0.00 7.60 0.00 15,203.93

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

15,000.000 NHHJ Local 82.000000 0.00 0.00 0.00 1,230,000.0076.979981

Base 1.065212 0.00 0.00 0.00 15,978.18

673093902 Total

588.00 0.000.0030,000.000 Local 2,407,012.00

Base 0.00 7.60 0.00 31,182.11

COMMON STOCK673822003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SRICOH CO LTD

10,000.000 NHIL Local 638.680000 0.00 3,193.00 0.00 6,383,607.0077.415000

Base 8.250081 0.00 41.25 0.00 82,459.56

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHJ Local 631.000000 0.00 0.00 0.00 6,310,000.0076.980003

Base 8.196934 0.00 0.00 0.00 81,969.34
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673822003 Total

3,193.00 0.000.0020,000.000 Local 12,693,607.00

Base 0.00 41.25 0.00 164,428.90

COMMON STOCK674429907 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND ST+D HOLDINGS INC

4,000.000 NHIL Local 675.942000 0.00 1,351.00 0.00 2,702,417.0077.415000

Base 8.731409 0.00 17.45 0.00 34,908.18

28 Oct 2011 28 Oct 2011 JPY/JP5ODD LOT SALE

52.000 NHHJ Local 744.000000 0.00 0.00 0.00 38,688.0075.725000

Base 9.825025 0.00 0.00 0.00 510.90

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 681.000000 0.00 0.00 0.00 2,724,000.0076.980010

Base 8.846453 0.00 0.00 0.00 35,385.81

674429907 Total

1,351.00 0.000.008,052.000 Local 5,465,105.00

Base 0.00 17.45 0.00 70,804.89

COMMON STOCK674720008 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SROHM CO LTD

2,500.000 NHIL Local 3,693.750000 0.00 4,617.00 0.00 9,229,758.0077.415000

Base 47.713621 0.00 59.64 0.00 119,224.41

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHJ Local 3,755.000000 0.00 0.00 0.00 9,387,500.0076.979999

Base 48.778904 0.00 0.00 0.00 121,947.26

674720008 Total

4,617.00 0.000.005,000.000 Local 18,617,258.00

Base 0.00 59.64 0.00 241,171.67
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COMMON STOCK676396005 24 Nov 2011 29 Nov 2011 JPY/JP3 0.08MERRILL LYNCH PEIRCE FENNER AND SSMC CORP

800.000 NHIL Local 12,106.375000 0.00 4,842.00 0.00 9,680,258.0077.415000

Base 156.382807 0.00 62.55 0.00 125,043.70

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

800.000 NHHJ Local 12,020.000000 0.00 0.00 0.00 9,616,000.0076.980002

Base 156.144450 0.00 0.00 0.00 124,915.56

676396005 Total

4,842.00 0.000.001,600.000 Local 19,296,258.00

Base 0.00 62.55 0.00 249,959.26

COMMON STOCK677062903 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SSOFTBANK CORP

7,900.000 NHIL Local 2,515.198608 0.00 9,935.00 0.00 19,860,134.0077.415000

Base 32.489810 0.00 128.33 0.00 256,541.16

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHJ Local 2,600.000000 0.00 0.00 0.00 20,540,000.0076.980000

Base 33.775006 0.00 0.00 0.00 266,822.55

677062903 Total

9,935.00 0.000.0015,800.000 Local 40,400,134.00

Base 0.00 128.33 0.00 523,363.71

COMMON STOCK677518003 10 Nov 2011 15 Nov 2011 JPY/JP5INSTINET U.K. LTDSANDEN CORP

40,000.000 NHEG Local 220.039200 0.00 14,082.00 0.00 8,787,486.0077.590000

Base 2.835922 0.00 181.49 0.00 113,255.39

11 Nov 2011 16 Nov 2011 JPY/JP5INSTINET U.K. LTD

62,000.000 NHEG Local 211.525194 0.00 20,983.00 0.00 13,093,579.0077.145000

Base 2.741917 0.00 271.99 0.00 169,726.86
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14 Nov 2011 17 Nov 2011 JPY/JP5INSTINET U.K. LTD

11,000.000 NHEG Local 219.485182 0.00 3,862.00 0.00 2,410,475.0077.020000

Base 2.849717 0.00 50.14 0.00 31,296.74

677518003 Total

38,927.00 0.000.00113,000.000 Local 24,291,540.00

Base 0.00 503.62 0.00 314,278.99

COMMON STOCK677543001 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SSANKYO CO LTD

400.000 NHIL Local 3,734.000000 0.00 746.00 0.00 1,492,854.0077.415000

Base 48.233546 0.00 9.64 0.00 19,283.78

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

400.000 NHHJ Local 3,740.000000 0.00 0.00 0.00 1,496,000.0076.979997

Base 48.584050 0.00 0.00 0.00 19,433.62

677543001 Total

746.00 0.000.00800.000 Local 2,988,854.00

Base 0.00 9.64 0.00 38,717.40

COMMON STOCK677636003 03 Oct 2011 06 Oct 2011 JPY/JP5 0.01MORGAN STANLEY CO INCORPORATEDSANSHIN ELECTRONICS CO LTD

1,900.000 NHEH Local 649.000000 0.00 739.00 0.00 1,232,361.0076.650000

Base 8.467058 0.00 9.64 0.00 16,077.77

04 Oct 2011 07 Oct 2011 JPY/JP5 0.01MORGAN STANLEY CO INCORPORATED

2,800.000 NHEH Local 641.468571 0.00 1,077.00 0.00 1,795,035.0076.865000

Base 8.345392 0.00 14.01 0.00 23,353.09

677636003 Total

1,816.00 0.000.004,700.000 Local 3,027,396.00

Base 0.00 23.65 0.00 39,430.86
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COMMON STOCK679159004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SSECOM CO LTD

1,900.000 NHIL Local 3,462.110000 0.00 3,289.00 0.00 6,574,720.0077.415000

Base 44.721436 0.00 42.49 0.00 84,928.24

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHJ Local 3,520.000000 0.00 0.00 0.00 6,688,000.0076.979999

Base 45.726163 0.00 0.00 0.00 86,879.71

679159004 Total

3,289.00 0.000.003,800.000 Local 13,262,720.00

Base 0.00 42.49 0.00 171,807.95

COMMON STOCK679382002 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSEKISUI CHEMICAL CO LTD

3,000.000 NHIL Local 572.500000 0.00 858.00 0.00 1,716,642.0077.415000

Base 7.395208 0.00 11.08 0.00 22,174.54

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 574.000000 0.00 0.00 0.00 1,722,000.0076.979988

Base 7.456483 0.00 0.00 0.00 22,369.45

679382002 Total

858.00 0.000.006,000.000 Local 3,438,642.00

Base 0.00 11.08 0.00 44,543.99

COMMON STOCK679390005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSEKISUI HOUSE LTD

4,000.000 NHIL Local 656.675000 0.00 1,313.00 0.00 2,625,387.0077.415000

Base 8.482529 0.00 16.96 0.00 33,913.16

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 650.000000 0.00 0.00 0.00 2,600,000.0076.979992

Base 8.443753 0.00 0.00 0.00 33,775.01
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679390005 Total

1,313.00 0.000.008,000.000 Local 5,225,387.00

Base 0.00 16.96 0.00 67,688.17

COMMON STOCK680060001 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSHARP CORP

10,000.000 NHIL Local 771.235300 0.00 3,856.00 0.00 7,708,497.0077.415000

Base 9.962350 0.00 49.81 0.00 99,573.69

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHJ Local 768.000000 0.00 0.00 0.00 7,680,000.0076.980002

Base 9.976617 0.00 0.00 0.00 99,766.17

680060001 Total

3,856.00 0.000.0020,000.000 Local 15,388,497.00

Base 0.00 49.81 0.00 199,339.86

COMMON STOCK680403003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.05MERRILL LYNCH PEIRCE FENNER AND SSHIMAMURA CO LTD

200.000 NHIL Local 7,400.000000 0.00 740.00 0.00 1,479,260.0077.415000

Base 95.588710 0.00 9.56 0.00 19,108.18

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

200.000 NHHJ Local 7,370.000000 0.00 0.00 0.00 1,474,000.0076.980002

Base 95.739150 0.00 0.00 0.00 19,147.83

680403003 Total

740.00 0.000.00400.000 Local 2,953,260.00

Base 0.00 9.56 0.00 38,256.01

COMMON STOCK680436003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSHIMADZU CORP

6,000.000 NHIL Local 615.016667 0.00 1,845.00 0.00 3,688,255.0077.415000

Base 7.944412 0.00 23.83 0.00 47,642.64
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHJ Local 636.000000 0.00 0.00 0.00 3,816,000.0076.979996

Base 8.261887 0.00 0.00 0.00 49,571.32

680436003 Total

1,845.00 0.000.0012,000.000 Local 7,504,255.00

Base 0.00 23.83 0.00 97,213.96

COMMON STOCK680440005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSHIMIZU CORP

5,000.000 NHIL Local 309.560000 0.00 773.00 0.00 1,547,027.0077.415000

Base 3.998708 0.00 9.99 0.00 19,983.56

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHJ Local 316.000000 0.00 0.00 0.00 1,580,000.0076.980006

Base 4.104962 0.00 0.00 0.00 20,524.81

680440005 Total

773.00 0.000.0010,000.000 Local 3,127,027.00

Base 0.00 9.99 0.00 40,508.37

COMMON STOCK680458007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SSHIN ETSU CHEMICAL CO LTD

4,400.000 NHIL Local 3,639.409091 0.00 8,006.00 0.00 16,005,394.0077.415000

Base 47.011678 0.00 103.42 0.00 206,747.97

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHJ Local 3,705.000000 0.00 0.00 0.00 16,302,000.0076.980000

Base 48.129384 0.00 0.00 0.00 211,769.29

680458007 Total

8,006.00 0.000.008,800.000 Local 32,307,394.00

Base 0.00 103.42 0.00 418,517.26
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COMMON STOCK680468006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSHIONOGI + CO LTD

2,800.000 NHIL Local 880.035357 0.00 1,232.00 0.00 2,462,867.0077.415000

Base 11.367763 0.00 15.91 0.00 31,813.82

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHJ Local 930.000000 0.00 0.00 0.00 2,604,000.0076.979996

Base 12.081061 0.00 0.00 0.00 33,826.97

680468006 Total

1,232.00 0.000.005,600.000 Local 5,066,867.00

Base 0.00 15.91 0.00 65,640.79

COMMON STOCK680492006 29 Nov 2011 02 Dec 2011 JPY/JP31 NOMURA INTERNATIONAL PLCSHINKO ELECTRIC INDUSTRIES

2,600.000 NHIL Local 551.100000 0.00 859.00 0.00 1,432,001.0077.870000

Base 7.077180 0.00 11.03 0.00 18,389.64

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHJ Local 518.000000 0.00 0.00 0.00 1,346,800.0076.980015

Base 6.729019 0.00 0.00 0.00 17,495.45

680492006 Total

859.00 0.000.005,200.000 Local 2,778,801.00

Base 0.00 11.03 0.00 35,885.09

COMMON STOCK680526001 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSHISEIDO CO LTD

3,300.000 NHIL Local 1,360.445455 0.00 2,244.00 0.00 4,487,226.0077.415000

Base 17.573409 0.00 28.99 0.00 57,963.26

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHJ Local 1,393.000000 0.00 0.00 0.00 4,596,900.0076.980001

Base 18.095609 0.00 0.00 0.00 59,715.51



Prepared by State StreetPage 2352

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

680526001 Total

2,244.00 0.000.006,600.000 Local 9,084,126.00

Base 0.00 28.99 0.00 117,678.77

COMMON STOCK680532009 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSHIZUOKA BANK LTD/THE

7,000.000 NHIL Local 802.692286 0.00 2,809.00 0.00 5,616,037.0077.415000

Base 10.368692 0.00 36.28 0.00 72,544.56

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHJ Local 811.000000 0.00 0.00 0.00 5,677,000.0076.979998

Base 10.535204 0.00 0.00 0.00 73,746.43

680532009 Total

2,809.00 0.000.0014,000.000 Local 11,293,037.00

Base 0.00 36.28 0.00 146,290.99

COMMON STOCK680546009 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSHOWA DENKO K K

8,000.000 NHIL Local 146.812500 0.00 587.00 0.00 1,173,913.0077.415000

Base 1.896435 0.00 7.58 0.00 15,163.90

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHJ Local 148.000000 0.00 0.00 0.00 1,184,000.0076.979992

Base 1.922578 0.00 0.00 0.00 15,380.62

680546009 Total

587.00 0.000.0016,000.000 Local 2,357,913.00

Base 0.00 7.58 0.00 30,544.52

COMMON STOCK680554003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSHOWA SHELL SEKIYU KK

16,200.000 NHIL Local 495.651852 0.00 4,014.00 0.00 8,025,546.0077.415000

Base 6.402530 0.00 51.85 0.00 103,669.13
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

16,200.000 NHHJ Local 486.000000 0.00 0.00 0.00 7,873,200.0076.979997

Base 6.313328 0.00 0.00 0.00 102,275.92

680554003 Total

4,014.00 0.000.0032,400.000 Local 15,898,746.00

Base 0.00 51.85 0.00 205,945.05

COMMON STOCK684110000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSTANLEY ELECTRIC CO LTD

3,500.000 NHIL Local 1,035.071143 0.00 1,811.00 0.00 3,620,938.0077.415000

Base 13.370421 0.00 23.39 0.00 46,773.08

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHJ Local 1,027.000000 0.00 0.00 0.00 3,594,500.0076.979994

Base 13.341129 0.00 0.00 0.00 46,693.95

684110000 Total

1,811.00 0.000.007,000.000 Local 7,215,438.00

Base 0.00 23.39 0.00 93,467.03

COMMON STOCK685854002 13 Oct 2011 18 Oct 2011 JPY/JP5PERSHING LLCSUMITOMO OSAKA CEMENT CO LTD

44,000.000 NHEG Local 256.795500 0.00 15,819.00 0.00 11,283,183.0076.885000

Base 3.339995 0.00 205.75 0.00 146,754.02

COMMON STOCK685856007 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO CHEMICAL CO LTD

16,000.000 NHIL Local 270.750000 0.00 2,166.00 0.00 4,329,834.0077.415000

Base 3.497384 0.00 27.98 0.00 55,930.17

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

16,000.000 NHHJ Local 261.000000 0.00 0.00 0.00 4,176,000.0076.979995

Base 3.390491 0.00 0.00 0.00 54,247.86
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685856007 Total

2,166.00 0.000.0032,000.000 Local 8,505,834.00

Base 0.00 27.98 0.00 110,178.03

COMMON STOCK685870008 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO ELECTRIC INDUSTRIES

8,100.000 NHIL Local 765.949383 0.00 3,102.00 0.00 6,201,088.0077.415000

Base 9.894069 0.00 40.07 0.00 80,101.89

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,100.000 NHHJ Local 762.000000 0.00 0.00 0.00 6,172,200.0076.979997

Base 9.898675 0.00 0.00 0.00 80,179.27

685870008 Total

3,102.00 0.000.0016,200.000 Local 12,373,288.00

Base 0.00 40.07 0.00 160,281.16

COMMON STOCK685873002 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO HEAVY INDUSTRIES

10,000.000 NHIL Local 430.640000 0.00 2,153.00 0.00 4,304,247.0077.415000

Base 5.562746 0.00 27.81 0.00 55,599.65

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHJ Local 437.000000 0.00 0.00 0.00 4,370,000.0076.980002

Base 5.676799 0.00 0.00 0.00 56,767.99

685873002 Total

2,153.00 0.000.0020,000.000 Local 8,674,247.00

Base 0.00 27.81 0.00 112,367.64

COMMON STOCK685882003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO METAL INDUSTRIES

37,000.000 NHIL Local 120.602676 0.00 2,231.00 0.00 4,460,068.0077.415000

Base 1.557872 0.00 28.82 0.00 57,612.45
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

37,000.000 NHHJ Local 123.000000 0.00 0.00 0.00 4,551,000.0076.980002

Base 1.597818 0.00 0.00 0.00 59,119.25

685882003 Total

2,231.00 0.000.0074,000.000 Local 9,011,068.00

Base 0.00 28.82 0.00 116,731.70

COMMON STOCK685884009 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO METAL MINING CO LTD

4,000.000 NHIL Local 951.550000 0.00 1,903.00 0.00 3,804,297.0077.415000

Base 12.291546 0.00 24.58 0.00 49,141.60

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 962.000000 0.00 0.00 0.00 3,848,000.0076.979999

Base 12.496753 0.00 0.00 0.00 49,987.01

685884009 Total

1,903.00 0.000.008,000.000 Local 7,652,297.00

Base 0.00 24.58 0.00 99,128.61

COMMON STOCK685890006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO REALTY + DEVELOPMNT

4,000.000 NHIL Local 1,440.425000 0.00 2,880.00 0.00 5,758,820.0077.415000

Base 18.606536 0.00 37.20 0.00 74,388.94

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 1,461.000000 0.00 0.00 0.00 5,844,000.0076.980002

Base 18.978955 0.00 0.00 0.00 75,915.82

685890006 Total

2,880.00 0.000.008,000.000 Local 11,602,820.00

Base 0.00 37.20 0.00 150,304.76
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COMMON STOCK685894008 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO CORP

12,800.000 NHIL Local 977.263281 0.00 6,254.00 0.00 12,502,716.0077.415000

Base 12.623694 0.00 80.79 0.00 161,502.50

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

12,800.000 NHHJ Local 1,009.000000 0.00 0.00 0.00 12,915,200.0076.979999

Base 13.107301 0.00 0.00 0.00 167,773.45

685894008 Total

6,254.00 0.000.0025,600.000 Local 25,417,916.00

Base 0.00 80.79 0.00 329,275.95

COMMON STOCK685899007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSUMITOMO RUBBER INDUSTRIES

4,900.000 NHIL Local 896.416122 0.00 2,196.00 0.00 4,390,243.0077.415000

Base 11.579360 0.00 28.37 0.00 56,710.50

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHJ Local 878.000000 0.00 0.00 0.00 4,302,200.0076.980005

Base 11.405559 0.00 0.00 0.00 55,887.24

685899007 Total

2,196.00 0.000.009,800.000 Local 8,692,443.00

Base 0.00 28.37 0.00 112,597.74

COMMON STOCK686432006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSURUGA BANK LTD

2,000.000 NHIL Local 710.920000 0.00 710.00 0.00 1,421,130.0077.415000

Base 9.183233 0.00 9.17 0.00 18,357.30

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 718.000000 0.00 0.00 0.00 1,436,000.0076.979983

Base 9.327100 0.00 0.00 0.00 18,654.20
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686432006 Total

710.00 0.000.004,000.000 Local 2,857,130.00

Base 0.00 9.17 0.00 37,011.50

COMMON STOCK686550005 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSUZUKI MOTOR CORP

11,700.000 NHIL Local 1,525.829829 0.00 8,926.00 0.00 17,843,283.0077.415000

Base 19.709744 0.00 115.30 0.00 230,488.70

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

11,700.000 NHHJ Local 1,530.000000 0.00 0.00 0.00 17,901,000.0076.980000

Base 19.875292 0.00 0.00 0.00 232,540.92

686550005 Total

8,926.00 0.000.0023,400.000 Local 35,744,283.00

Base 0.00 115.30 0.00 463,029.62

COMMON STOCK686913005 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STHK CO LTD

2,300.000 NHIL Local 1,466.390870 0.00 1,686.00 0.00 3,371,013.0077.415000

Base 18.941948 0.00 21.78 0.00 43,544.70

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHJ Local 1,487.000000 0.00 0.00 0.00 3,420,100.0076.980005

Base 19.316704 0.00 0.00 0.00 44,428.42

686913005 Total

1,686.00 0.000.004,600.000 Local 6,791,113.00

Base 0.00 21.78 0.00 87,973.12

COMMON STOCK686930009 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND STDK CORP

1,600.000 NHIL Local 3,634.737500 0.00 2,907.00 0.00 5,812,673.0077.415000

Base 46.951334 0.00 37.55 0.00 75,084.58
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHJ Local 3,625.000000 0.00 0.00 0.00 5,800,000.0076.979995

Base 47.090156 0.00 0.00 0.00 75,344.25

686930009 Total

2,907.00 0.000.003,200.000 Local 11,612,673.00

Base 0.00 37.55 0.00 150,428.83

COMMON STOCK687010009 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STAISEI CORP

5,000.000 NHIL Local 200.103200 0.00 500.00 0.00 1,000,016.0077.415000

Base 2.584812 0.00 6.46 0.00 12,917.60

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHJ Local 204.000000 0.00 0.00 0.00 1,020,000.0076.980028

Base 2.650038 0.00 0.00 0.00 13,250.19

687010009 Total

500.00 0.000.0010,000.000 Local 2,020,016.00

Base 0.00 6.46 0.00 26,167.79

COMMON STOCK687014001 03 Oct 2011 03 Oct 2011 JPY/JP5MERGER NON CASHTAISHO PHARMACEUTICAL CO LTD

5,534.000 NHHJ Local 1,619.579869 0.00 0.00 0.00 8,962,755.0087.128724

Base 18.588357 0.00 0.00 0.00 102,867.97

COMMON STOCK687040006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STAKASHIMAYA CO LTD

5,000.000 NHIL Local 541.720000 0.00 1,354.00 0.00 2,707,246.0077.415000

Base 6.997610 0.00 17.49 0.00 34,970.56

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHJ Local 558.000000 0.00 0.00 0.00 2,790,000.0076.980000

Base 7.248636 0.00 0.00 0.00 36,243.18
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687040006 Total

1,354.00 0.000.0010,000.000 Local 5,497,246.00

Base 0.00 17.49 0.00 71,213.74

COMMON STOCK687044008 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND STAKEDA PHARMACEUTICAL CO LTD

8,900.000 NHIL Local 3,055.654045 0.00 13,597.00 0.00 27,181,724.0077.415000

Base 39.471085 0.00 175.64 0.00 351,117.02

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHJ Local 3,190.000000 0.00 0.00 0.00 28,391,000.0076.980000

Base 41.439335 0.00 0.00 0.00 368,810.08

687044008 Total

13,597.00 0.000.0017,800.000 Local 55,572,724.00

Base 0.00 175.64 0.00 719,927.10

COMMON STOCK687049007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SADVANTEST CORP

3,900.000 NHIL Local 779.897179 0.00 1,520.00 0.00 3,040,079.0077.415000

Base 10.074239 0.00 19.63 0.00 39,269.90

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHJ Local 810.000000 0.00 0.00 0.00 3,159,000.0076.980005

Base 10.522213 0.00 0.00 0.00 41,036.63

687049007 Total

1,520.00 0.000.007,800.000 Local 6,199,079.00

Base 0.00 19.63 0.00 80,306.53

COMMON STOCK687098004 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI TANABE PHARMA

2,400.000 NHIL Local 1,199.587500 0.00 1,439.00 0.00 2,877,571.0077.415000

Base 15.495543 0.00 18.59 0.00 37,170.72
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHJ Local 1,207.000000 0.00 0.00 0.00 2,896,800.0076.980007

Base 15.679396 0.00 0.00 0.00 37,630.55

687098004 Total

1,439.00 0.000.004,800.000 Local 5,774,371.00

Base 0.00 18.59 0.00 74,801.27

COMMON STOCK688050004 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STEIJIN LTD

10,000.000 NHIL Local 217.630000 0.00 1,088.00 0.00 2,175,212.0077.415000

Base 2.811212 0.00 14.05 0.00 28,098.07

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHJ Local 219.000000 0.00 0.00 0.00 2,190,000.0076.979994

Base 2.844895 0.00 0.00 0.00 28,448.95

688050004 Total

1,088.00 0.000.0020,000.000 Local 4,365,212.00

Base 0.00 14.05 0.00 56,547.02

COMMON STOCK688082007 08 Dec 2011 13 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INCASKA PHARMACEUTICAL CO LTD

5,000.000 NHEG Local 488.666800 0.00 3,909.00 0.00 2,439,425.0077.680000

Base 6.290767 0.00 50.32 0.00 31,403.51

09 Dec 2011 14 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

13,000.000 NHEG Local 474.600000 0.00 9,871.00 0.00 6,159,929.0077.590000

Base 6.116768 0.00 127.22 0.00 79,390.76

12 Dec 2011 15 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHEG Local 481.166800 0.00 3,849.00 0.00 2,401,985.0077.875000

Base 6.178707 0.00 49.43 0.00 30,844.11
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13 Dec 2011 16 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 473.500000 0.00 2,273.00 0.00 1,418,227.0077.860000

Base 6.081428 0.00 29.19 0.00 18,215.09

14 Dec 2011 19 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 474.333333 0.00 2,276.00 0.00 1,420,724.0078.080000

Base 6.074966 0.00 29.15 0.00 18,195.75

15 Dec 2011 20 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHEG Local 461.833400 0.00 3,694.00 0.00 2,305,473.0077.870000

Base 5.930826 0.00 47.44 0.00 29,606.69

16 Dec 2011 21 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHEG Local 459.666800 0.00 3,677.00 0.00 2,294,657.0077.660000

Base 5.918965 0.00 47.35 0.00 29,547.48

19 Dec 2011 22 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

5,000.000 NHEG Local 459.666800 0.00 3,677.00 0.00 2,294,657.0077.960000

Base 5.896188 0.00 47.17 0.00 29,433.77

20 Dec 2011 26 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

6,000.000 NHEG Local 458.285667 0.00 4,399.00 0.00 2,745,315.0077.770000

Base 5.892834 0.00 56.56 0.00 35,300.44

21 Dec 2011 27 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

16,000.000 NHEG Local 462.055625 0.00 11,828.00 0.00 7,381,062.0078.000000

Base 5.923790 0.00 151.64 0.00 94,629.00

22 Dec 2011 28 Dec 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

14,000.000 NHEG Local 467.500000 0.00 10,472.00 0.00 6,534,528.0078.135000

Base 5.983234 0.00 134.02 0.00 83,631.25

28 Dec 2011 OPEN JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

16,000.000 NHEG Local 456.500000 0.00 11,686.00 0.00 7,292,314.0077.985000

Base 5.853690 0.00 149.85 0.00 93,509.19
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29 Dec 2011 OPEN JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

3,000.000 NHEG Local 454.000000 0.00 2,179.00 0.00 1,359,821.0077.715000

Base 5.841858 0.00 28.04 0.00 17,497.54

688082007 Total

73,790.00 0.000.0099,000.000 Local 46,048,117.00

Base 0.00 947.38 0.00 591,204.58

COMMON STOCK688507003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND STERUMO CORP

1,800.000 NHIL Local 3,637.500000 0.00 3,273.00 0.00 6,544,227.0077.415000

Base 46.987018 0.00 42.28 0.00 84,534.35

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHJ Local 3,710.000000 0.00 0.00 0.00 6,678,000.0076.979996

Base 48.194339 0.00 0.00 0.00 86,749.81

688507003 Total

3,273.00 0.000.003,600.000 Local 13,222,227.00

Base 0.00 42.28 0.00 171,284.16

COMMON STOCK689516003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STOBU RAILWAY CO LTD

3,000.000 NHIL Local 386.666667 0.00 580.00 0.00 1,159,420.0077.415000

Base 4.994725 0.00 7.49 0.00 14,976.68

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 382.000000 0.00 0.00 0.00 1,146,000.0076.980019

Base 4.962327 0.00 0.00 0.00 14,886.98

689516003 Total

580.00 0.000.006,000.000 Local 2,305,420.00

Base 0.00 7.49 0.00 29,863.66
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COMMON STOCK689526002 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STOHOKU ELECTRIC POWER CO INC

3,400.000 NHIL Local 808.779118 0.00 1,374.00 0.00 2,748,475.0077.415000

Base 10.447318 0.00 17.75 0.00 35,503.13

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHJ Local 808.000000 0.00 0.00 0.00 2,747,200.0076.980003

Base 10.496232 0.00 0.00 0.00 35,687.19

689526002 Total

1,374.00 0.000.006,800.000 Local 5,495,675.00

Base 0.00 17.75 0.00 71,190.32

COMMON STOCK689540003 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STOKYO ELECTRIC POWER CO INC

13,500.000 NHIL Local 276.358444 0.00 1,865.00 0.00 3,728,974.0077.415000

Base 3.569831 0.00 24.09 0.00 48,168.62

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

13,500.000 NHHJ Local 275.000000 0.00 0.00 0.00 3,712,500.0076.980003

Base 3.572356 0.00 0.00 0.00 48,226.81

689540003 Total

1,865.00 0.000.0027,000.000 Local 7,441,474.00

Base 0.00 24.09 0.00 96,395.43

COMMON STOCK689544005 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STOKYO GAS CO LTD

23,000.000 NHIL Local 328.126087 0.00 3,773.00 0.00 7,543,127.0077.415000

Base 4.238534 0.00 48.74 0.00 97,437.54

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

23,000.000 NHHJ Local 332.000000 0.00 0.00 0.00 7,636,000.0076.979997

Base 4.312809 0.00 0.00 0.00 99,194.60
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689544005 Total

3,773.00 0.000.0046,000.000 Local 15,179,127.00

Base 0.00 48.74 0.00 196,632.14

COMMON STOCK689567006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND STOKYO ELECTRON LTD

2,900.000 NHIL Local 3,870.275862 0.00 5,611.00 0.00 11,218,189.0077.415000

Base 49.993875 0.00 72.48 0.00 144,909.76

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHJ Local 3,920.000000 0.00 0.00 0.00 11,368,000.0076.980000

Base 50.922317 0.00 0.00 0.00 147,674.72

689567006 Total

5,611.00 0.000.005,800.000 Local 22,586,189.00

Base 0.00 72.48 0.00 292,584.48

COMMON STOCK689576007 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STOKUYAMA CORPORATION

4,000.000 NHIL Local 234.875000 0.00 469.00 0.00 939,031.0077.415000

Base 3.033973 0.00 6.06 0.00 12,129.83

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 238.000000 0.00 0.00 0.00 952,000.0076.979991

Base 3.091713 0.00 0.00 0.00 12,366.85

689576007 Total

469.00 0.000.008,000.000 Local 1,891,031.00

Base 0.00 6.06 0.00 24,496.68

COMMON STOCK689654002 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STOKYU CORP

10,000.000 NHIL Local 383.660000 0.00 1,918.00 0.00 3,834,682.0077.415000

Base 4.955887 0.00 24.78 0.00 49,534.10
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHJ Local 385.000000 0.00 0.00 0.00 3,850,000.0076.980001

Base 5.001299 0.00 0.00 0.00 50,012.99

689654002 Total

1,918.00 0.000.0020,000.000 Local 7,684,682.00

Base 0.00 24.78 0.00 99,547.09

COMMON STOCK689702009 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STOPPAN PRINTING CO LTD

3,000.000 NHIL Local 543.400000 0.00 815.00 0.00 1,629,385.0077.415000

Base 7.019312 0.00 10.53 0.00 21,047.41

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 562.000000 0.00 0.00 0.00 1,686,000.0076.980009

Base 7.300597 0.00 0.00 0.00 21,901.79

689702009 Total

815.00 0.000.006,000.000 Local 3,315,385.00

Base 0.00 10.53 0.00 42,949.20

COMMON STOCK689714004 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STORAY INDUSTRIES INC

15,000.000 NHIL Local 564.200000 0.00 4,231.00 0.00 8,458,769.0077.415000

Base 7.287993 0.00 54.65 0.00 109,265.25

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

15,000.000 NHHJ Local 578.000000 0.00 0.00 0.00 8,670,000.0076.979997

Base 7.508444 0.00 0.00 0.00 112,626.66

689714004 Total

4,231.00 0.000.0030,000.000 Local 17,128,769.00

Base 0.00 54.65 0.00 221,891.91
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COMMON STOCK689721009 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STOSHIBA CORP

48,000.000 NHIL Local 325.093792 0.00 7,802.00 0.00 15,596,700.0077.415000

Base 4.199364 0.00 100.78 0.00 201,468.71

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

48,000.000 NHHJ Local 313.000000 0.00 0.00 0.00 15,024,000.0076.979998

Base 4.065991 0.00 0.00 0.00 195,167.58

689721009 Total

7,802.00 0.000.0096,000.000 Local 30,620,700.00

Base 0.00 100.78 0.00 396,636.29

COMMON STOCK689744001 10 Nov 2011 15 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTDTOTETSU KOGYO CO LTD

8,000.000 NHEG Local 653.000000 0.00 8,358.00 0.00 5,215,642.0077.590000

Base 8.416033 0.00 107.72 0.00 67,220.54

11 Nov 2011 16 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

12,000.000 NHEG Local 652.785667 0.00 12,533.00 0.00 7,820,895.0077.145000

Base 8.461801 0.00 162.46 0.00 101,379.16

14 Nov 2011 17 Nov 2011 JPY/JP5 0.01INSTINET U.K. LTD

8,000.000 NHEG Local 657.400000 0.00 8,414.00 0.00 5,250,786.0077.020000

Base 8.535445 0.00 109.24 0.00 68,174.32

689744001 Total

29,305.00 0.000.0028,000.000 Local 18,287,323.00

Base 0.00 379.42 0.00 236,774.02

COMMON STOCK689996007 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STOYO SUISAN KAISHA LTD

1,000.000 NHIL Local 1,879.000000 0.00 939.00 0.00 1,878,061.0077.415000

Base 24.271782 0.00 12.13 0.00 24,259.65
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 1,881.000000 0.00 0.00 0.00 1,881,000.0076.979994

Base 24.434920 0.00 0.00 0.00 24,434.92

689996007 Total

939.00 0.000.002,000.000 Local 3,759,061.00

Base 0.00 12.13 0.00 48,694.57

COMMON STOCK690021001 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SJS GROUP CORP

2,200.000 NHIL Local 1,450.290455 0.00 1,595.00 0.00 3,189,044.0077.415000

Base 18.733972 0.00 20.60 0.00 41,194.14

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHJ Local 1,511.000000 0.00 0.00 0.00 3,324,200.0076.980009

Base 19.628473 0.00 0.00 0.00 43,182.64

690021001 Total

1,595.00 0.000.004,400.000 Local 6,513,244.00

Base 0.00 20.60 0.00 84,376.78

COMMON STOCK690026000 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STOYO SEIKAN KAISHA LTD

1,000.000 NHIL Local 991.280000 0.00 495.00 0.00 990,785.0077.415000

Base 12.804754 0.00 6.39 0.00 12,798.36

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 1,043.000000 0.00 0.00 0.00 1,043,000.0076.980021

Base 13.548970 0.00 0.00 0.00 13,548.97

690026000 Total

495.00 0.000.002,000.000 Local 2,033,785.00

Base 0.00 6.39 0.00 26,347.33
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COMMON STOCK690028006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND STOSOH CORP

8,000.000 NHIL Local 209.437500 0.00 837.00 0.00 1,674,663.0077.415000

Base 2.705387 0.00 10.81 0.00 21,632.28

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHJ Local 210.000000 0.00 0.00 0.00 1,680,000.0076.980001

Base 2.727981 0.00 0.00 0.00 21,823.85

690028006 Total

837.00 0.000.0016,000.000 Local 3,354,663.00

Base 0.00 10.81 0.00 43,456.13

COMMON STOCK690030002 29 Nov 2011 01 Dec 2011 JPY/JP3NOMURA INTERNATIONAL PLCMAZDA MOTOR CORP

46,000.000 NHIL Local 139.165196 0.00 3,840.00 0.00 6,397,759.0077.870000

Base 1.787148 0.00 49.31 0.00 82,159.48

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

46,000.000 NHHJ Local 130.000000 0.00 0.00 0.00 5,980,000.0076.980005

Base 1.688750 0.00 0.00 0.00 77,682.51

690030002 Total

3,840.00 0.000.0092,000.000 Local 12,377,759.00

Base 0.00 49.31 0.00 159,841.99

COMMON STOCK690054002 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STOYOTA INDUSTRIES CORP

5,200.000 NHIL Local 1,984.077115 0.00 5,158.00 0.00 10,312,043.0077.415000

Base 25.629104 0.00 66.63 0.00 133,204.71

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHJ Local 1,991.000000 0.00 0.00 0.00 10,353,200.0076.979998

Base 25.863862 0.00 0.00 0.00 134,492.08
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690054002 Total

5,158.00 0.000.0010,400.000 Local 20,665,243.00

Base 0.00 66.63 0.00 267,696.79

COMMON STOCK690055009 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STOYODA GOSEI CO LTD

4,100.000 NHIL Local 1,224.363171 0.00 2,509.00 0.00 5,017,380.0077.415000

Base 15.815581 0.00 32.41 0.00 64,811.47

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHJ Local 1,205.000000 0.00 0.00 0.00 4,940,500.0076.979997

Base 15.653417 0.00 0.00 0.00 64,179.01

690055009 Total

2,509.00 0.000.008,200.000 Local 9,957,880.00

Base 0.00 32.41 0.00 128,990.48

COMMON STOCK690058003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STOYOTA TSUSHO CORP

2,500.000 NHIL Local 1,220.520000 0.00 1,525.00 0.00 3,049,775.0077.415000

Base 15.765937 0.00 19.70 0.00 39,395.14

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHJ Local 1,220.000000 0.00 0.00 0.00 3,050,000.0076.980001

Base 15.848272 0.00 0.00 0.00 39,620.68

690058003 Total

1,525.00 0.000.005,000.000 Local 6,099,775.00

Base 0.00 19.70 0.00 79,015.82

COMMON STOCK690059902 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND STOYOTA BOSHOKU CORP

3,100.000 NHIL Local 775.112581 0.00 1,201.00 0.00 2,401,648.0077.415000

Base 10.012434 0.00 15.51 0.00 31,023.03
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHJ Local 764.000000 0.00 0.00 0.00 2,368,400.0076.980007

Base 9.924655 0.00 0.00 0.00 30,766.43

690059902 Total

1,201.00 0.000.006,200.000 Local 4,770,048.00

Base 0.00 15.51 0.00 61,789.46

COMMON STOCK691070007 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SUBE INDUSTRIES LTD

9,000.000 NHIL Local 203.522111 0.00 915.00 0.00 1,830,784.0077.415000

Base 2.628975 0.00 11.82 0.00 23,648.96

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

9,000.000 NHHJ Local 203.000000 0.00 0.00 0.00 1,827,000.0076.979991

Base 2.637049 0.00 0.00 0.00 23,733.44

691070007 Total

915.00 0.000.0018,000.000 Local 3,657,784.00

Base 0.00 11.82 0.00 47,382.40

COMMON STOCK691096002 28 Nov 2011 01 Dec 2011 JPY/JP5DAIWA SECURITIES AMERICA INCUCHIDA YOKO CO LTD

1,000.000 NHHV Local 198.600000 0.00 99.00 0.00 198,501.0078.015000

Base 2.545664 0.00 1.27 0.00 2,544.40

29 Nov 2011 02 Dec 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 201.111000 0.00 60.00 0.00 201,051.0077.870000

Base 2.582651 0.00 0.77 0.00 2,581.88

30 Nov 2011 05 Dec 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 212.200000 0.00 64.00 0.00 212,136.0077.570000

Base 2.735594 0.00 0.83 0.00 2,734.77
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01 Dec 2011 06 Dec 2011 JPY/JP5DAIWA SECURITIES AMERICA INC

1,000.000 NHHV Local 214.667000 0.00 107.00 0.00 214,560.0077.615000

Base 2.765793 0.00 1.38 0.00 2,764.41

07 Dec 2011 12 Dec 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

2,000.000 NHHV Local 206.000000 0.00 164.00 0.00 411,836.0077.695000

Base 2.651393 0.00 2.11 0.00 5,300.68

09 Dec 2011 14 Dec 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

4,000.000 NHHV Local 202.066500 0.00 323.00 0.00 807,943.0077.590000

Base 2.604285 0.00 4.16 0.00 10,412.98

12 Dec 2011 15 Dec 2011 JPY/JP5UBS SECURITIES ASIA LTD

2,000.000 NHHV Local 211.142500 0.00 211.00 0.00 422,074.0077.875000

Base 2.711300 0.00 2.71 0.00 5,419.89

13 Dec 2011 16 Dec 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

5,000.000 NHHV Local 216.351400 0.00 432.00 0.00 1,081,325.0077.860000

Base 2.778723 0.00 5.55 0.00 13,888.07

14 Dec 2011 19 Dec 2011 JPY/JP5MORGAN STANLEY CO INCORPORATED

3,000.000 NHHV Local 214.000000 0.00 256.00 0.00 641,744.0078.080000

Base 2.740779 0.00 3.28 0.00 8,219.06

15 Dec 2011 20 Dec 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INC

1,000.000 NHHV Local 213.750000 0.00 64.00 0.00 213,686.0077.870000

Base 2.744960 0.00 0.82 0.00 2,744.14

691096002 Total

1,780.00 0.000.0021,000.000 Local 4,404,856.00

Base 0.00 22.88 0.00 56,610.28
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COMMON STOCK691148001 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SUNICHARM CORP

1,600.000 NHIL Local 3,637.356250 0.00 2,909.00 0.00 5,816,861.0077.415000

Base 46.985161 0.00 37.58 0.00 75,138.68

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHJ Local 3,705.000000 0.00 0.00 0.00 5,928,000.0076.980005

Base 48.129381 0.00 0.00 0.00 77,007.01

691148001 Total

2,909.00 0.000.003,200.000 Local 11,744,861.00

Base 0.00 37.58 0.00 152,145.69

COMMON STOCK695799908 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SWEST JAPAN RAILWAY CO

1,700.000 NHIL Local 3,221.558235 0.00 2,738.00 0.00 5,473,911.0077.415000

Base 41.614135 0.00 35.37 0.00 70,708.66

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHJ Local 3,285.000000 0.00 0.00 0.00 5,584,500.0076.979997

Base 42.673424 0.00 0.00 0.00 72,544.82

695799908 Total

2,738.00 0.000.003,400.000 Local 11,058,411.00

Base 0.00 35.37 0.00 143,253.48

COMMON STOCK698502002 24 Nov 2011 29 Nov 2011 JPY/JP3 0.04MERRILL LYNCH PEIRCE FENNER AND SYAMADA DENKI CO LTD

970.000 NHIL Local 5,445.452577 0.00 2,641.00 0.00 5,279,448.0077.415000

Base 70.341052 0.00 34.11 0.00 68,196.71

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

970.000 NHHJ Local 5,680.000000 0.00 0.00 0.00 5,509,600.0076.979997

Base 73.785402 0.00 0.00 0.00 71,571.84



Prepared by State StreetPage 2373

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

698502002 Total

2,641.00 0.000.001,940.000 Local 10,789,048.00

Base 0.00 34.11 0.00 139,768.55

COMMON STOCK698511003 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SYAKULT HONSHA CO LTD

1,000.000 NHIL Local 2,373.270000 0.00 1,186.00 0.00 2,372,084.0077.415000

Base 30.656462 0.00 15.32 0.00 30,641.14

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 2,411.000000 0.00 0.00 0.00 2,411,000.0076.980008

Base 31.319820 0.00 0.00 0.00 31,319.82

698511003 Total

1,186.00 0.000.002,000.000 Local 4,783,084.00

Base 0.00 15.32 0.00 61,960.96

COMMON STOCK698526001 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SYAMAHA MOTOR CO LTD

7,400.000 NHIL Local 1,001.057973 0.00 3,703.00 0.00 7,404,126.0077.415000

Base 12.931060 0.00 47.83 0.00 95,642.01

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHJ Local 1,020.000000 0.00 0.00 0.00 7,548,000.0076.980002

Base 13.250195 0.00 0.00 0.00 98,051.44

698526001 Total

3,703.00 0.000.0014,800.000 Local 14,952,126.00

Base 0.00 47.83 0.00 193,693.45

COMMON STOCK698538006 24 Nov 2011 29 Nov 2011 JPY/JP3 0.02MERRILL LYNCH PEIRCE FENNER AND SASTELLAS PHARMA INC

5,300.000 NHIL Local 2,934.641321 0.00 7,776.00 0.00 15,545,823.0077.415000

Base 37.907916 0.00 100.45 0.00 200,811.51
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

5,300.000 NHHJ Local 3,010.000000 0.00 0.00 0.00 15,953,000.0076.979998

Base 39.101066 0.00 0.00 0.00 207,235.65

698538006 Total

7,776.00 0.000.0010,600.000 Local 31,498,823.00

Base 0.00 100.45 0.00 408,047.16

COMMON STOCK698556008 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SYAMATO HOLDINGS CO LTD

3,100.000 NHIL Local 1,257.428710 0.00 1,949.00 0.00 3,896,080.0077.415000

Base 16.242701 0.00 25.18 0.00 50,327.20

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHJ Local 1,275.000000 0.00 0.00 0.00 3,952,500.0076.979993

Base 16.562745 0.00 0.00 0.00 51,344.51

698556008 Total

1,949.00 0.000.006,200.000 Local 7,848,580.00

Base 0.00 25.18 0.00 101,671.71

COMMON STOCK698569902 13 Oct 2011 18 Oct 2011 JPY/JP5 0.04PERSHING LLCUNIPRES CORP

7,600.000 NHEG Local 2,133.539474 0.00 22,701.00 0.00 16,192,199.0076.885000

Base 27.749749 0.00 295.26 0.00 210,602.84

COMMON STOCK698604006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SYASKAWA ELECTRIC CORP

3,000.000 NHIL Local 616.333000 0.00 924.00 0.00 1,848,075.0077.415000

Base 7.961416 0.00 11.94 0.00 23,872.31

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 630.000000 0.00 0.00 0.00 1,890,000.0076.980005

Base 8.183943 0.00 0.00 0.00 24,551.83
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698604006 Total

924.00 0.000.006,000.000 Local 3,738,075.00

Base 0.00 11.94 0.00 48,424.14

COMMON STOCK698642006 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SYOKOGAWA ELECTRIC CORP

2,700.000 NHIL Local 708.565926 0.00 956.00 0.00 1,912,172.0077.415000

Base 9.152825 0.00 12.35 0.00 24,700.28

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHJ Local 734.000000 0.00 0.00 0.00 1,981,800.0076.979998

Base 9.534944 0.00 0.00 0.00 25,744.35

698642006 Total

956.00 0.000.005,400.000 Local 3,893,972.00

Base 0.00 12.35 0.00 50,444.63

COMMON STOCK698644002 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SBANK OF YOKOHAMA LTD/THE

13,000.000 NHIL Local 368.276846 0.00 2,393.00 0.00 4,785,206.0077.415000

Base 4.757177 0.00 30.91 0.00 61,812.39

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

13,000.000 NHHJ Local 375.000000 0.00 0.00 0.00 4,875,000.0076.979997

Base 4.871395 0.00 0.00 0.00 63,328.14

698644002 Total

2,393.00 0.000.0026,000.000 Local 9,660,206.00

Base 0.00 30.91 0.00 125,140.53

COMMON STOCKB02Q32903 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SELECTRIC POWER DEVELOPMENT C

800.000 NHIL Local 1,990.162500 0.00 796.00 0.00 1,591,334.0077.415000

Base 25.707712 0.00 10.28 0.00 20,555.89
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

800.000 NHHJ Local 2,008.000000 0.00 0.00 0.00 1,606,400.0076.979992

Base 26.084700 0.00 0.00 0.00 20,867.76

B02Q32903 Total

796.00 0.000.001,600.000 Local 3,197,734.00

Base 0.00 10.28 0.00 41,423.65

COMMON STOCKB02QLW907 13 Oct 2011 18 Oct 2011 JPY/JP5 0.03PERSHING LLCIBJ LEASING CO LTD

17,100.000 NHEG Local 1,789.684211 0.00 42,845.00 0.00 30,560,755.0076.885000

Base 23.277417 0.00 557.26 0.00 397,486.57

COMMON STOCKB02RK0906 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSEGA SAMMY HOLDINGS INC

1,800.000 NHIL Local 1,536.360556 0.00 1,382.00 0.00 2,764,067.0077.415000

Base 19.845774 0.00 17.85 0.00 35,704.54

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHJ Local 1,506.000000 0.00 0.00 0.00 2,710,800.0076.980003

Base 19.563522 0.00 0.00 0.00 35,214.34

B02RK0906 Total

1,382.00 0.000.003,600.000 Local 5,474,867.00

Base 0.00 17.85 0.00 70,918.88

COMMON STOCKB035F6906 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SELPIDA MEMORY INC

3,000.000 NHIL Local 335.240000 0.00 502.00 0.00 1,005,218.0077.415000

Base 4.330427 0.00 6.48 0.00 12,984.80

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHJ Local 319.000000 0.00 0.00 0.00 957,000.0076.980003

Base 4.143933 0.00 0.00 0.00 12,431.80
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B035F6906 Total

502.00 0.000.006,000.000 Local 1,962,218.00

Base 0.00 6.48 0.00 25,416.60

COMMON STOCKB05L36902 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SDENA CO LTD

1,000.000 NHIL Local 2,219.400000 0.00 1,109.00 0.00 2,218,291.0077.415000

Base 28.668863 0.00 14.33 0.00 28,654.54

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 2,302.000000 0.00 0.00 0.00 2,302,000.0076.980003

Base 29.903870 0.00 0.00 0.00 29,903.87

B05L36902 Total

1,109.00 0.000.002,000.000 Local 4,520,291.00

Base 0.00 14.33 0.00 58,558.41

COMMON STOCKB0FS5D909 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSEVEN + I HOLDINGS CO LTD

8,800.000 NHIL Local 2,072.725000 0.00 9,119.00 0.00 18,230,861.0077.415000

Base 26.774204 0.00 117.79 0.00 235,495.20

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHJ Local 2,120.000000 0.00 0.00 0.00 18,656,000.0076.980001

Base 27.539620 0.00 0.00 0.00 242,348.66

B0FS5D909 Total

9,119.00 0.000.0017,600.000 Local 36,886,861.00

Base 0.00 117.79 0.00 477,843.86

COMMON STOCKB0J7D9901 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SDAIICHI SANKYO CO LTD

7,500.000 NHIL Local 1,329.373067 0.00 4,985.00 0.00 9,965,313.0077.415000

Base 17.172035 0.00 64.39 0.00 128,725.87
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22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

7,500.000 NHHJ Local 1,360.000000 0.00 0.00 0.00 10,200,000.0076.979999

Base 17.666927 0.00 0.00 0.00 132,501.95

B0J7D9901 Total

4,985.00 0.000.0015,000.000 Local 20,165,313.00

Base 0.00 64.39 0.00 261,227.82

COMMON STOCKB0JDQD905 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SNAMCO BANDAI HOLDINGS INC

1,200.000 NHIL Local 1,115.416667 0.00 669.00 0.00 1,337,831.0077.415000

Base 14.408276 0.00 8.64 0.00 17,281.29

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHJ Local 1,147.000000 0.00 0.00 0.00 1,376,400.0076.979995

Base 14.899975 0.00 0.00 0.00 17,879.97

B0JDQD905 Total

669.00 0.000.002,400.000 Local 2,714,231.00

Base 0.00 8.64 0.00 35,161.26

COMMON STOCKB0JQTJ900 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SMITSUBISHI CHEMICAL HOLDINGS

15,000.000 NHIL Local 420.290000 0.00 3,152.00 0.00 6,301,198.0077.415000

Base 5.429051 0.00 40.72 0.00 81,395.05

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

15,000.000 NHHJ Local 418.000000 0.00 0.00 0.00 6,270,000.0076.979997

Base 5.429982 0.00 0.00 0.00 81,449.73

B0JQTJ900 Total

3,152.00 0.000.0030,000.000 Local 12,571,198.00

Base 0.00 40.72 0.00 162,844.78
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COMMON STOCKB0M0C8905 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SSUMCO CORP

4,000.000 NHIL Local 607.802500 0.00 1,215.00 0.00 2,429,995.0077.415000

Base 7.851224 0.00 15.69 0.00 31,389.20

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 626.000000 0.00 0.00 0.00 2,504,000.0076.979998

Base 8.131983 0.00 0.00 0.00 32,527.93

B0M0C8905 Total

1,215.00 0.000.008,000.000 Local 4,933,995.00

Base 0.00 15.69 0.00 63,917.13

COMMON STOCKB1DGKS905 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SYAMAGUCHI FINANCIAL GROUP IN

2,000.000 NHIL Local 745.000000 0.00 745.00 0.00 1,489,255.0077.415000

Base 9.623458 0.00 9.62 0.00 19,237.29

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 752.000000 0.00 0.00 0.00 1,504,000.0076.980009

Base 9.768770 0.00 0.00 0.00 19,537.54

B1DGKS905 Total

745.00 0.000.004,000.000 Local 2,993,255.00

Base 0.00 9.62 0.00 38,774.83

COMMON STOCKB1FF8P905 24 Nov 2011 29 Nov 2011 JPY/JP3 0.05MERRILL LYNCH PEIRCE FENNER AND SIDEMITSU KOSAN CO LTD

1,600.000 NHIL Local 7,617.000000 0.00 6,093.00 0.00 12,181,107.0077.415000

Base 98.391785 0.00 78.71 0.00 157,348.15

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHJ Local 7,550.000000 0.00 0.00 0.00 12,080,000.0076.979998

Base 98.077425 0.00 0.00 0.00 156,923.88
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B1FF8P905 Total

6,093.00 0.000.003,200.000 Local 24,261,107.00

Base 0.00 78.71 0.00 314,272.03

COMMON STOCKB1G185909 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SAOZORA BANK LTD

10,000.000 NHIL Local 196.807700 0.00 984.00 0.00 1,967,093.0077.415000

Base 2.542242 0.00 12.71 0.00 25,409.71

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHJ Local 207.000000 0.00 0.00 0.00 2,070,000.0076.980004

Base 2.689010 0.00 0.00 0.00 26,890.10

B1G185909 Total

984.00 0.000.0020,000.000 Local 4,037,093.00

Base 0.00 12.71 0.00 52,299.81

COMMON STOCKB1HHF4908 03 Oct 2011 06 Oct 2011 JPY/JP5NOMURA SECURITIES INTERNATIONAL INCKYOEI STEEL LTD

1,000.000 NHHV Local 1,253.937000 0.00 376.00 0.00 1,253,561.0076.660000

Base 16.357122 0.00 4.90 0.00 16,352.22

04 Oct 2011 07 Oct 2011 JPY/JP5 0.01DAIWA SECURITIES AMERICA INC

1,300.000 NHHV Local 1,320.122308 0.00 858.00 0.00 1,715,301.0076.865000

Base 17.174557 0.00 11.16 0.00 22,315.76

05 Oct 2011 11 Oct 2011 JPY/JP5 0.01DAIWA SECURITIES AMERICA INC

800.000 NHHV Local 1,361.500000 0.00 545.00 0.00 1,088,655.0076.865000

Base 17.712873 0.00 7.09 0.00 14,163.21

06 Oct 2011 12 Oct 2011 JPY/JP5 0.01NOMURA SECURITIES INTERNATIONAL INC

600.000 NHHV Local 1,442.841667 0.00 260.00 0.00 865,445.0076.640000

Base 18.826222 0.00 3.39 0.00 11,292.34
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14 Oct 2011 19 Oct 2011 JPY/JP5 0.01UBS SECURITIES ASIA LTD

700.000 NHHV Local 1,400.175714 0.00 490.00 0.00 979,633.0077.365000

Base 18.098309 0.00 6.33 0.00 12,662.48

B1HHF4908 Total

2,529.00 0.000.004,400.000 Local 5,902,595.00

Base 0.00 32.87 0.00 76,786.01

COMMON STOCKB1TK1Y907 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SFUKUOKA FINANCIAL GROUP INC

6,000.000 NHIL Local 308.033167 0.00 924.00 0.00 1,847,275.0077.415000

Base 3.978986 0.00 11.94 0.00 23,861.98

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

6,000.000 NHHJ Local 308.000000 0.00 0.00 0.00 1,848,000.0076.979985

Base 4.001040 0.00 0.00 0.00 24,006.24

B1TK1Y907 Total

924.00 0.000.0012,000.000 Local 3,695,275.00

Base 0.00 11.94 0.00 47,868.22

COMMON STOCKB23TC1904 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SJ FRONT RETAILING CO LTD

4,000.000 NHIL Local 322.638750 0.00 645.00 0.00 1,289,910.0077.415000

Base 4.167652 0.00 8.33 0.00 16,662.27

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHJ Local 332.000000 0.00 0.00 0.00 1,328,000.0076.980018

Base 4.312808 0.00 0.00 0.00 17,251.23

B23TC1904 Total

645.00 0.000.008,000.000 Local 2,617,910.00

Base 0.00 8.33 0.00 33,913.50
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 STOCKB249SN902 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SSONY FINANCIAL HOLDINGS INC

1,600.000 NHIL Local 1,215.943750 0.00 972.00 0.00 1,944,538.0077.415000

Base 15.706824 0.00 12.56 0.00 25,118.36

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHJ Local 1,205.000000 0.00 0.00 0.00 1,928,000.0076.979989

Base 15.653419 0.00 0.00 0.00 25,045.47

B249SN902 Total

972.00 0.000.003,200.000 Local 3,872,538.00

Base 0.00 12.56 0.00 50,163.83

COMMON STOCKB2Q4CL900 24 Nov 2011 29 Nov 2011 JPY/JP3MERRILL LYNCH PEIRCE FENNER AND SISETAN MITSUKOSHI HOLDINGS L

3,900.000 NHIL Local 733.497179 0.00 1,430.00 0.00 2,859,209.0077.415000

Base 9.474872 0.00 18.47 0.00 36,933.53

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHJ Local 759.000000 0.00 0.00 0.00 2,960,100.0076.980010

Base 9.859703 0.00 0.00 0.00 38,452.84

B2Q4CL900 Total

1,430.00 0.000.007,800.000 Local 5,819,309.00

Base 0.00 18.47 0.00 75,386.37

COMMON STOCKB2Q4CS905 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SMS+AD INSURANCE GROUP HOLDIN

4,200.000 NHIL Local 1,433.652381 0.00 3,010.00 0.00 6,018,330.0077.415000

Base 18.519052 0.00 38.88 0.00 77,741.14

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHJ Local 1,434.000000 0.00 0.00 0.00 6,022,800.0076.980003

Base 18.628214 0.00 0.00 0.00 78,238.50
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

B2Q4CS905 Total

3,010.00 0.000.008,400.000 Local 12,041,130.00

Base 0.00 38.88 0.00 155,979.64

COMMON STOCKB3QX5G903 24 Nov 2011 29 Nov 2011 JPY/JP3 0.03MERRILL LYNCH PEIRCE FENNER AND STAISHO PHARMACEUTICAL HOLDIN

400.000 NHIL Local 4,786.375000 0.00 957.00 0.00 1,913,593.0077.415000

Base 61.827488 0.00 12.36 0.00 24,718.63

31 Oct 2011 JPY/JP5ODD LOT SALE

60.000 NHHJ Local 5,450.000000 0.00 0.00 0.00 327,000.0077.975000

Base 69.894197 0.00 0.00 0.00 4,193.65

31 Oct 2011 CANCEL JPY/JP5ODD LOT SALE

-60.000 NHHJ Local 5,450.000000 0.00 0.00 0.00 -327,000.0077.975000

Base 69.894197 0.00 0.00 0.00 -4,193.65

31 Oct 2011 31 Oct 2011 JPY/JP5ODD LOT SALE

60.000 NHHJ Local 5,450.000000 0.00 0.00 0.00 327,000.0077.975000

Base 69.894197 0.00 0.00 0.00 4,193.65

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

400.000 NHHJ Local 5,040.000000 0.00 0.00 0.00 2,016,000.0076.980001

Base 65.471550 0.00 0.00 0.00 26,188.62

B3QX5G903 Total

957.00 0.000.00860.000 Local 4,256,593.00

Base 0.00 12.36 0.00 55,100.90

COMMON STOCKB62G7K908 24 Nov 2011 29 Nov 2011 JPY/JP3 0.01MERRILL LYNCH PEIRCE FENNER AND SNKSJ HOLDINGS INC

2,600.000 NHIL Local 1,460.980769 0.00 1,899.00 0.00 3,796,651.0077.415000

Base 18.872063 0.00 24.53 0.00 49,042.83
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Oct 2011 28 Oct 2011 JPY/JP5ODD LOT SALE

32.000 NHHJ Local 1,578.000000 0.00 0.00 0.00 50,496.0075.725000

Base 20.838561 0.00 0.00 0.00 666.83

22 Nov 2011 22 Nov 2011 JPY/JP5ASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHJ Local 1,497.000000 0.00 0.00 0.00 3,892,200.0076.980007

Base 19.446608 0.00 0.00 0.00 50,561.18

B62G7K908 Total

1,899.00 0.000.005,232.000 Local 7,739,347.00

Base 0.00 24.53 0.00 100,270.84

JAPANESE YEN  Total

0.00Local5,435,356.000

0.00Base

0.00

0.00

1,507,283.00

19,478.76

3,743,673,440.00

48,449,983.20

MALAYSIAN RINGGIT

COMMON STOCK MYR.25653177907 12 Dec 2011 MYR/MY3MERGERPLUS EXPRESSWAYS BHD

112,700.000 NHIL Local 4.450000 0.00 0.00 0.00 501,515.003.162000

Base 1.407337 0.00 0.00 0.00 158,606.89

12 Dec 2011 CANCEL MYR/MY3MERGER

-112,700.000 NHIL Local 4.450000 0.00 0.00 0.00 -501,515.003.162000

Base 1.407337 0.00 0.00 0.00 -158,606.89

12 Dec 2011 23 Dec 2011 MYR/MY3MERGER

112,700.000 NHIL Local 4.450000 0.00 0.00 0.00 501,515.003.162000

Base 1.407337 0.00 0.00 0.00 158,606.89

653177907 Total

0.00 0.000.00112,700.000 Local 501,515.00

Base 0.00 0.00 0.00 158,606.89
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 MYR1.655651008 06 Dec 2011 09 Dec 2011 MYR/MY3CABRERA CAPITAL MARKETS LLCLAFARGE MALAYAN CEMENT BHD

14,100.000 NHIL Local 6.657400 0.00 103.26 122.54 93,643.543.136000

Base 2.122895 0.00 32.93 39.08 29,860.82

MALAYSIAN RINGGIT  Total

0.00Local126,800.000

0.00Base

122.54

39.08

103.26

32.93

595,158.54

188,467.71

MEXICAN PESO

COMMON STOCK NPV204342000 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHALFA S.A.B. A

4,500.000 NHHJ Local 158.940000 0.00 0.00 0.00 715,230.0013.997199

Base 11.355129 0.00 0.00 0.00 51,098.08

UNIT NPV224205906 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHFOMENTO ECONOMICO MEXICA UBD

21,200.000 NHHJ Local 89.530000 0.00 0.00 0.00 1,898,036.0013.997200

Base 6.396279 0.00 0.00 0.00 135,601.12

COMMON STOCK NPV238010904 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHGRUPO TELEVISA SAB SER CPO

33,400.000 NHHJ Local 55.410000 0.00 0.00 0.00 1,850,694.0013.997200

Base 3.958649 0.00 0.00 0.00 132,218.87

COMMON STOCK NPV238053904 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHGRUPO MODELO S.A.B. SER C

10,500.000 NHHJ Local 81.400000 0.00 0.00 0.00 854,700.0013.997201

Base 5.815449 0.00 0.00 0.00 61,062.21

COMMON STOCK NPV239247901 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHGRUPO BIMBO SAB  SERIES A

20,500.000 NHHJ Local 26.910000 0.00 0.00 0.00 551,655.0013.997200

Base 1.922527 0.00 0.00 0.00 39,411.81

COMMON STOCK NPV239345002 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHGRUPO CARSO SAB DE CV SER A1

18,100.000 NHHJ Local 33.520000 0.00 0.00 0.00 606,712.0013.997200

Base 2.394765 0.00 0.00 0.00 43,345.24
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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

UNIT NPV240645903 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHCEMEX SAB CPO

73,700.000 NHHJ Local 5.870000 0.00 0.00 0.00 432,619.0013.997199

Base 0.419370 0.00 0.00 0.00 30,907.54

COMMON STOCK NPV242104909 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHGRUPO FINANCIERO BANORTE O

11,700.000 NHHJ Local 45.550000 0.00 0.00 0.00 532,935.0013.997200

Base 3.254222 0.00 0.00 0.00 38,074.40

COMMON STOCK NPV244820908 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHINDUSTRIAS PENOLES SAB DE CV

1,370.000 NHHJ Local 609.200000 0.00 0.00 0.00 834,604.0013.997199

Base 43.522993 0.00 0.00 0.00 59,626.50

COMMON STOCK NPV249191008 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHKIMBERLY CLARK DE MEXICO A

12,600.000 NHHJ Local 72.160000 0.00 0.00 0.00 909,216.0013.997200

Base 5.155317 0.00 0.00 0.00 64,956.99

COMMON STOCK NPV264367905 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHGRUPO MEXICO SAB DE CV SER B

34,300.000 NHHJ Local 36.290000 0.00 0.00 0.00 1,244,747.0013.997199

Base 2.592662 0.00 0.00 0.00 88,928.29

COMMON STOCK NPV266747906 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHAMERICA MOVIL SAB DE C SER L

337,100.000 NHHJ Local 16.670000 0.00 0.00 0.00 5,619,457.0013.997200

Base 1.190952 0.00 0.00 0.00 401,470.08

COMMON STOCK NPV288168008 17 Nov 2011 17 Nov 2011 MXN/MX1TENDER OFFERTELEFONOS DE MEXICO SAB L

310,366.000 NHHJ Local 10.500000 0.00 0.00 0.00 3,258,843.0013.632450

Base 0.770221 0.00 0.00 0.00 239,050.43

COMMON STOCK NPVB02YZ0905 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHWALMART DE MEXICO SER V

66,700.000 NHHJ Local 34.870000 0.00 0.00 0.00 2,325,829.0013.997200

Base 2.491213 0.00 0.00 0.00 166,163.88
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Sales Report by Report Date
Composite
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK NPVB0ZV10902 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHGRUPO AEROPORTUARIO DEL B SH

2,300.000 NHHJ Local 46.950000 0.00 0.00 0.00 107,985.0013.997195

Base 3.354243 0.00 0.00 0.00 7,714.76

COMMON STOCK NPVB3QHKH909 22 Nov 2011 22 Nov 2011 MXN/MX1ASSET TRANSFER AT MARKET NON CASHMINERA FRISCO SAB DE CV A1

18,100.000 NHHJ Local 54.040000 0.00 0.00 0.00 978,124.0013.997199

Base 3.860772 0.00 0.00 0.00 69,879.98

MEXICAN PESO  Total

0.00Local976,436.000

0.00Base

0.00

0.00

0.00

0.00

22,721,386.00

1,629,510.18

NEW ZEALAND DOLLAR

COMMON STOCK NPV612370908 23 Nov 2011 28 Nov 2011 NZD/NZ4UBS SECURITIES ASIA LTDAUCKLAND INTL AIRPORT LTD

119,626.000 NHIL Local 2.329400 0.00 278.66 0.00 278,378.141.350804

Base 1.724454 0.00 206.29 0.00 206,083.30

22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASH

119,626.000 NHHJ Local 2.320000 0.00 0.00 0.00 277,532.321.341742

Base 1.729095 0.00 0.00 0.00 206,844.77

612370908 Total

278.66 0.000.00239,252.000 Local 555,910.46

Base 0.00 206.29 0.00 412,928.07

COMMON STOCK NPV615252905 23 Nov 2011 28 Nov 2011 NZD/NZ4UBS SECURITIES ASIA LTDCONTACT ENERGY LTD

12,403.000 NHIL Local 5.397000 0.00 66.94 0.00 66,872.051.350804

Base 3.995398 0.00 49.56 0.00 49,505.37

22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASH

12,403.000 NHHJ Local 5.400000 0.00 0.00 0.00 66,976.201.341742

Base 4.024619 0.00 0.00 0.00 49,917.35
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Units/Original Face
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

615252905 Total

66.94 0.000.0024,806.000 Local 133,848.25

Base 0.00 49.56 0.00 99,422.72

COMMON STOCK NPV634160907 23 Nov 2011 28 Nov 2011 NZD/NZ4UBS SECURITIES ASIA LTDFLETCHER BUILDING LTD

41,409.000 NHIL Local 5.915900 0.00 244.97 0.00 244,726.531.350804

Base 4.379540 0.00 181.35 0.00 181,171.01

22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASH

41,409.000 NHHJ Local 6.000000 0.00 0.00 0.00 248,454.001.341742

Base 4.471799 0.00 0.00 0.00 185,172.71

634160907 Total

244.97 0.000.0082,818.000 Local 493,180.53

Base 0.00 181.35 0.00 366,343.72

COMMON STOCK NPV682319900 23 Nov 2011 28 Nov 2011 NZD/NZ4UBS SECURITIES ASIA LTDSKY CITY ENTERTAINMENT GROUP

91,558.000 NHIL Local 3.449200 0.00 315.80 0.00 315,486.051.350804

Base 2.553442 0.00 233.79 0.00 233,554.28

22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASH

91,558.000 NHHJ Local 3.480000 0.00 0.00 0.00 318,621.841.341742

Base 2.593643 0.00 0.00 0.00 237,468.78

682319900 Total

315.80 0.000.00183,116.000 Local 634,107.89

Base 0.00 233.79 0.00 471,023.06

COMMON STOCK NPV688143007 23 Nov 2011 NZD/NZ4UBS SECURITIES ASIA LTDTELECOM CORP OF NEW ZEALAND

88,608.000 NHIL Local 1.971500 0.00 174.69 0.00 174,515.981.350804

Base 1.459501 0.00 129.32 0.00 129,194.15



Prepared by State StreetPage 2389

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

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

23 Nov 2011 CANCEL NZD/NZ4UBS SECURITIES ASIA LTD

-88,608.000 NHIL Local 1.971500 0.00 -174.69 0.00 -174,515.981.350804

Base 1.459501 0.00 -129.32 0.00 -129,194.15

22 Nov 2011 22 Nov 2011 NZD/NZ4ASSET TRANSFER AT MARKET NON CASH

88,608.000 NHHJ Local 2.485000 0.00 0.00 0.00 220,190.881.341742

Base 1.852070 0.00 0.00 0.00 164,108.21

23 Nov 2011 28 Nov 2011 NZD/NZ4UBS SECURITIES ASIA LTD

88,608.000 NHIL Local 1.971500 0.00 174.69 0.00 174,515.981.350804

Base 1.459501 0.00 129.32 0.00 129,194.15

688143007 Total

174.69 0.000.00177,216.000 Local 394,706.86

Base 0.00 129.32 0.00 293,302.36

COMMON STOCK NPVACI00YY29 28 Nov 2011 01 Dec 2011 NZD/NZ4CREDIT SUISSE SECURITIES (USA) LLCCHORUS LTD

17,721.000 NHIL Local 3.310700 0.00 58.67 0.00 58,610.241.324591

Base 2.499413 0.00 44.29 0.00 44,247.80

NEW ZEALAND DOLLAR  Total

0.00Local724,929.000

0.00Base

0.00

0.00

1,139.73

844.60

2,270,364.23

1,687,267.73

NORWEGIAN KRONE

COMMON STOCK NOK10.426330007 23 Nov 2011 28 Nov 2011 NOK/NO3MERRILL LYNCH INTERNATIONALDNB ASA

13,638.000 NHIL Local 55.477800 0.00 264.81 0.00 756,341.435.858450

Base 9.469706 0.00 45.20 0.00 129,102.65

22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASH

13,638.000 NHHJ Local 59.500000 0.00 0.00 0.00 811,461.005.819900

Base 10.223543 0.00 0.00 0.00 139,428.68
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426330007 Total

264.81 0.000.0027,276.000 Local 1,567,802.43

Base 0.00 45.20 0.00 268,531.33

COMMON STOCK NOK6.473249902 23 Nov 2011 28 Nov 2011 NOK/NO3 0.01MERRILL LYNCH INTERNATIONALTELENOR ASA

6,373.000 NHIL Local 95.632500 0.00 213.31 0.00 609,252.615.858450

Base 16.323857 0.00 36.41 0.00 103,995.53

22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASH

6,373.000 NHHJ Local 98.000000 0.00 0.00 0.00 624,554.005.819900

Base 16.838778 0.00 0.00 0.00 107,313.53

473249902 Total

213.31 0.000.0012,746.000 Local 1,233,806.61

Base 0.00 36.41 0.00 211,309.06

COMMON STOCK NOK1.7775125909 23 Nov 2011 28 Nov 2011 NOK/NO3 0.01MERRILL LYNCH INTERNATIONALYARA INTERNATIONAL ASA

3,325.000 NHIL Local 227.204301 0.00 264.41 0.00 755,189.895.858450

Base 38.782323 0.00 45.13 0.00 128,906.09

22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASH

3,325.000 NHHJ Local 226.600000 0.00 0.00 0.00 753,445.005.819900

Base 38.935377 0.00 0.00 0.00 129,460.13

775125909 Total

264.41 0.000.006,650.000 Local 1,508,634.89

Base 0.00 45.13 0.00 258,366.22

COMMON STOCK NOK1.B01VHW902 28 Nov 2011 01 Dec 2011 NOK/NO3NOMURA INTERNATIONAL PLCRENEWABLE ENERGY CORP ASA

28,842.000 NHIL Local 3.903100 0.00 56.29 0.00 112,516.925.885450

Base 0.663178 0.00 9.56 0.00 19,117.81
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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

22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASH

28,842.000 NHHJ Local 4.400000 0.00 0.00 0.00 126,904.805.819901

Base 0.756027 0.00 0.00 0.00 21,805.32

B01VHW902 Total

56.29 0.000.0057,684.000 Local 239,421.72

Base 0.00 9.56 0.00 40,923.13

COMMON STOCK NOK28.B02R4D906 10 Nov 2011 15 Nov 2011 NOK/NO3 0.04INSTINET U.K. LTDAKER ASA A SHARES

20,200.000 NHEG Local 158.153200 0.00 5,111.51 0.00 3,189,583.135.695500

Base 27.768098 0.00 897.46 0.00 560,018.11

COMMON STOCK NOK.5B04VNK908 13 Oct 2011 18 Oct 2011 NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUXKONGSBERG AUTOMOTIVE HOLDING

339,628.000 NHEG Local 2.081200 0.00 1,130.93 0.00 705,702.865.647750

Base 0.368501 0.00 200.24 0.00 124,952.92

14 Oct 2011 19 Oct 2011 NOK/NO3CREDIT AGRICOLE INDOSUEZ CHEUVREUX

173,172.000 NHEG Local 1.825300 0.00 505.74 0.00 315,585.115.578150

Base 0.327223 0.00 90.66 0.00 56,575.23

B04VNK908 Total

1,636.67 0.000.00512,800.000 Local 1,021,287.97

Base 0.00 290.90 0.00 181,528.15

COMMON STOCKB11HK3901 23 Nov 2011 28 Nov 2011 NOK/NO3MERRILL LYNCH INTERNATIONALNORSK HYDRO ASA

22,622.000 NHIL Local 24.938800 0.00 197.46 0.00 563,968.075.858450

Base 4.256894 0.00 33.71 0.00 96,265.75

22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASH

22,622.000 NHHJ Local 25.790000 0.00 0.00 0.00 583,421.385.819900

Base 4.431348 0.00 0.00 0.00 100,245.95
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B11HK3901 Total

197.46 0.000.0045,244.000 Local 1,147,389.45

Base 0.00 33.71 0.00 196,511.70

COMMON STOCK NOK.25B15SLC902 08 Dec 2011 13 Dec 2011 NOK/NO3 0.04UBS AGTGS NOPEC GEOPHYSICAL CO ASA

8,152.000 NHEG Local 131.514100 0.00 1,715.36 0.00 1,070,387.585.791550

Base 22.707928 0.00 296.18 0.00 184,818.84

09 Dec 2011 14 Dec 2011 NOK/NO3 0.04UBS AG

1,548.000 NHEG Local 128.063101 0.00 317.19 0.00 197,924.495.750400

Base 22.270294 0.00 55.16 0.00 34,419.26

12 Oct 2011 17 Oct 2011 NOK/NO3 0.01LOOP CAPITAL MARKETS LLC

26,451.000 NHEH Local 123.495100 0.00 1,633.28 0.00 3,264,935.615.625050

Base 21.954489 0.00 290.36 0.00 580,427.84

B15SLC902 Total

3,665.83 0.000.0036,151.000 Local 4,533,247.68

Base 0.00 641.70 0.00 799,665.94

COMMON STOCKB1VQF4902 23 Nov 2011 28 Nov 2011 NOK/NO3MERRILL LYNCH INTERNATIONALORKLA ASA

20,334.000 NHIL Local 40.213400 0.00 286.19 0.00 817,413.095.858450

Base 6.864171 0.00 48.85 0.00 139,527.19

22 Nov 2011 22 Nov 2011 NOK/NO3ASSET TRANSFER AT MARKET NON CASH

20,334.000 NHHJ Local 40.510000 0.00 0.00 0.00 823,730.345.819900

Base 6.960600 0.00 0.00 0.00 141,536.85

B1VQF4902 Total

286.19 0.000.0040,668.000 Local 1,641,143.43

Base 0.00 48.85 0.00 281,064.04
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NORWEGIAN KRONE  Total

0.00Local759,419.000

0.00Base

0.00

0.00

11,696.48

2,048.92

16,082,317.31

2,797,917.68

POUND STERLING

COMMON STOCK GBP.5002826006 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCAMEC PLC

18,910.000 NHIL Local 8.513500 0.00 80.50 1.00 160,908.790.644662

Base 13.206145 0.00 124.87 1.55 249,601.79

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

18,910.000 NHHJ Local 8.780000 0.00 0.00 0.00 166,029.800.639980

Base 13.719179 0.00 0.00 0.00 259,429.67

002826006 Total

80.50 1.000.0037,820.000 Local 326,938.59

Base 0.00 124.87 1.55 509,031.46

COMMON STOCK GBP.05004561908 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCANTOFAGASTA PLC

5,408.000 NHIL Local 10.331600 0.00 27.94 1.00 55,844.350.644662

Base 16.026383 0.00 43.34 1.55 86,625.78

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

5,408.000 NHHJ Local 10.090000 0.00 0.00 0.00 54,566.720.639980

Base 15.766117 0.00 0.00 0.00 85,263.16

004561908 Total

27.94 1.000.0010,816.000 Local 110,411.07

Base 0.00 43.34 1.55 171,888.94
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COMMON STOCK USD.5005665906 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBHP BILLITON PLC

24,401.000 NHIL Local 17.417700 0.00 212.50 1.00 424,795.800.644662

Base 27.018344 0.00 329.63 1.55 658,943.45

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

24,401.000 NHHJ Local 17.800000 0.00 0.00 0.00 434,337.800.639980

Base 27.813369 0.00 0.00 0.00 678,674.02

005665906 Total

212.50 1.000.0048,802.000 Local 859,133.60

Base 0.00 329.63 1.55 1,337,617.47

COMMON STOCK005958905 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCARM HOLDINGS PLC

12,604.000 NHIL Local 5.647400 0.00 35.59 1.00 71,143.240.644662

Base 8.760250 0.00 55.21 1.55 110,357.43

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

12,604.000 NHHJ Local 5.680000 0.00 0.00 0.00 71,590.720.639980

Base 8.875278 0.00 0.00 0.00 111,864.00

005958905 Total

35.59 1.000.0025,208.000 Local 142,733.96

Base 0.00 55.21 1.55 222,221.43

COMMON STOCK GBP.5009616004 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBALFOUR BEATTY PLC

15,666.000 NHIL Local 2.174900 0.00 17.04 1.00 34,053.940.644662

Base 3.373706 0.00 26.43 1.55 52,824.49

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

15,666.000 NHHJ Local 2.228999 0.00 0.00 0.00 34,919.510.639980

Base 3.482920 0.00 0.00 0.00 54,563.44
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009616004 Total

17.04 1.000.0031,332.000 Local 68,973.45

Base 0.00 26.43 1.55 107,387.93

REIT GBP.25013670005 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBRITISH LAND CO PLC

13,409.000 NHIL Local 4.635500 0.00 31.08 1.00 62,125.340.644662

Base 7.190590 0.00 48.21 1.55 96,368.86

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

13,409.000 NHHJ Local 4.541000 0.00 0.00 0.00 60,890.270.639980

Base 7.095534 0.00 0.00 0.00 95,144.02

013670005 Total

31.08 1.000.0026,818.000 Local 123,015.61

Base 0.00 48.21 1.55 191,512.88

COMMON STOCK GBP.5014119903 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBRITISH SKY BROADCASTING GRO

14,514.000 NHIL Local 7.114400 0.00 51.63 1.00 103,205.770.644662

Base 11.035861 0.00 80.09 1.55 160,092.84

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

14,514.000 NHHJ Local 7.100000 0.00 0.00 0.00 103,049.400.639980

Base 11.094097 0.00 0.00 0.00 161,019.72

014119903 Total

51.63 1.000.0029,028.000 Local 206,255.17

Base 0.00 80.09 1.55 321,112.56

COMMON STOCK GBP.1015008907 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCTULLOW OIL PLC

15,321.000 NHIL Local 12.554100 0.00 96.17 1.00 192,244.200.644662

Base 19.473926 0.00 149.18 1.55 298,209.29



Prepared by State StreetPage 2396

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

15,321.000 NHHJ Local 12.600000 0.00 0.00 0.00 193,044.600.639980

Base 19.688115 0.00 0.00 0.00 301,641.61

015008907 Total

96.17 1.000.0030,642.000 Local 385,288.80

Base 0.00 149.18 1.55 599,850.90

COMMON STOCK GBP.25021623004 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCAVIVA PLC

33,608.000 NHIL Local 2.826100 0.00 47.49 1.00 94,931.080.644662

Base 4.383848 0.00 73.67 1.55 147,257.14

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

33,608.000 NHHJ Local 2.821000 0.00 0.00 0.00 94,808.170.639980

Base 4.407950 0.00 0.00 0.00 148,142.39

021623004 Total

47.49 1.000.0067,216.000 Local 189,739.25

Base 0.00 73.67 1.55 295,399.53

COMMON STOCK GBP1.024054900 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSCHRODERS PLC

3,951.000 NHIL Local 12.326001 0.00 24.35 1.00 48,674.680.644662

Base 19.120099 0.00 37.77 1.55 75,504.19

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

3,951.000 NHHJ Local 12.410000 0.00 0.00 0.00 49,031.910.639980

Base 19.391230 0.00 0.00 0.00 76,614.75

024054900 Total

24.35 1.000.007,902.000 Local 97,706.59

Base 0.00 37.77 1.55 152,118.94
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COMMON STOCK026349902 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBAE SYSTEMS PLC

48,069.000 NHIL Local 2.593300 0.00 62.33 1.00 124,594.010.644662

Base 4.022728 0.00 96.69 1.55 193,270.29

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

48,069.000 NHHJ Local 2.622000 0.00 0.00 0.00 126,036.920.639980

Base 4.097003 0.00 0.00 0.00 196,938.84

026349902 Total

62.33 1.000.0096,138.000 Local 250,630.93

Base 0.00 96.69 1.55 390,209.13

COMMON STOCK GBP.25028758902 23 Nov 2011 28 Nov 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCBRITISH AMERICAN TOBACCO PLC

23,426.000 NHIL Local 28.348200 0.00 332.04 1.00 663,751.890.644662

Base 43.973741 0.00 515.06 1.55 1,029,612.25

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

23,426.000 NHHJ Local 28.470000 0.00 0.00 0.00 666,938.220.639980

Base 44.485765 0.00 0.00 0.00 1,042,123.54

028758902 Total

332.04 1.000.0046,852.000 Local 1,330,690.11

Base 0.00 515.06 1.55 2,071,735.79

COMMON STOCK GBP.05034521906 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCFIRSTGROUP PLC

4,906.000 NHIL Local 3.186201 0.00 7.82 1.00 15,622.680.644662

Base 4.942437 0.00 12.13 1.55 24,233.91

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

4,906.000 NHHJ Local 3.253999 0.00 0.00 0.00 15,964.120.639980

Base 5.084533 0.00 0.00 0.00 24,944.72
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034521906 Total

7.82 1.000.009,812.000 Local 31,586.80

Base 0.00 12.13 1.55 49,178.63

COMMON STOCK GBP.1040520009 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCHALMA PLC

23,102.000 NHEH Local 3.300400 0.00 38.12 1.00 76,206.720.634639

Base 5.200437 0.00 60.07 1.58 120,078.85

13 Oct 2011 18 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

2,912.000 NHEH Local 3.315800 0.00 4.83 0.00 9,650.780.635768

Base 5.215424 0.00 7.60 0.00 15,179.72

040520009 Total

42.95 1.000.0026,014.000 Local 85,857.50

Base 0.00 67.67 1.58 135,258.57

REIT GBP.25040650004 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCHAMMERSON PLC

12,766.000 NHIL Local 3.562400 0.00 22.74 1.00 45,453.860.644662

Base 5.525997 0.00 35.27 1.55 70,508.05

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

12,766.000 NHHJ Local 3.540000 0.00 0.00 0.00 45,191.640.639980

Base 5.531423 0.00 0.00 0.00 70,614.14

040650004 Total

22.74 1.000.0025,532.000 Local 90,645.50

Base 0.00 35.27 1.55 141,122.19

COMMON STOCK USD.5040828907 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSTANDARD CHARTERED PLC

25,912.000 NHIL Local 12.781500 0.00 165.60 1.00 331,027.630.644662

Base 19.826669 0.00 256.88 1.55 513,490.22
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22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

25,912.000 NHHJ Local 12.670000 0.00 0.00 0.00 328,305.040.639980

Base 19.797494 0.00 0.00 0.00 512,992.66

040828907 Total

165.60 1.000.0051,824.000 Local 659,332.67

Base 0.00 256.88 1.55 1,026,482.88

COMMON STOCK042504902 09 Dec 2011 14 Dec 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCREXAM PLC

86,600.000 NHHV Local 3.475041 0.00 180.56 1.00 300,756.990.639366

Base 5.435136 0.00 282.40 1.56 470,398.79

23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC

13,219.000 NHIL Local 3.315100 0.00 21.91 1.00 43,799.400.644662

Base 5.142385 0.00 33.99 1.55 67,941.65

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

13,219.000 NHHJ Local 3.290000 0.00 0.00 0.00 43,490.510.639980

Base 5.140786 0.00 0.00 0.00 67,956.05

042504902 Total

202.47 2.000.00113,038.000 Local 388,046.90

Base 0.00 316.39 3.11 606,296.49

COMMON STOCK GBP.1045449907 23 Nov 2011 28 Nov 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCIMPERIAL TOBACCO GROUP PLC

12,252.000 NHIL Local 22.527700 0.00 138.00 1.00 275,870.380.644662

Base 34.944979 0.00 214.07 1.55 427,930.26

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

12,252.000 NHHJ Local 22.470000 0.00 0.00 0.00 275,302.440.639980

Base 35.110473 0.00 0.00 0.00 430,173.51
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045449907 Total

138.00 1.000.0024,504.000 Local 551,172.82

Base 0.00 214.07 1.55 858,103.77

COMMON STOCK GBP1.047640008 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCJOHNSON MATTHEY PLC

4,479.000 NHIL Local 17.917100 0.00 40.13 1.00 80,209.560.644662

Base 27.793014 0.00 62.25 1.55 124,421.11

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

4,479.000 NHHJ Local 17.840000 0.00 0.00 0.00 79,905.360.639980

Base 27.875872 0.00 0.00 0.00 124,856.03

047640008 Total

40.13 1.000.008,958.000 Local 160,114.92

Base 0.00 62.25 1.55 249,277.14

COMMON STOCK GBP.1053315909 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCOMPASS GROUP PLC

22,674.000 NHIL Local 5.577200 0.00 63.23 1.00 126,393.200.644662

Base 8.651355 0.00 98.08 1.55 196,061.19

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

22,674.000 NHHJ Local 5.580000 0.00 0.00 0.00 126,520.920.639980

Base 8.719023 0.00 0.00 0.00 197,695.12

053315909 Total

63.23 1.000.0045,348.000 Local 252,914.12

Base 0.00 98.08 1.55 393,756.31

COMMON STOCK USD.5054052907 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCHSBC HOLDINGS PLC

35,175.000 NHIL Local 4.692200 0.00 82.52 1.00 164,964.620.644662

Base 7.278543 0.00 128.01 1.55 255,893.20
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22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

35,175.000 NHHJ Local 4.690000 0.00 0.00 0.00 164,970.750.639980

Base 7.328354 0.00 0.00 0.00 257,774.85

054052907 Total

82.52 1.000.0070,350.000 Local 329,935.37

Base 0.00 128.01 1.55 513,668.05

COMMON STOCK056039902 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCLEGAL + GENERAL GROUP PLC

108,018.000 NHIL Local 0.985700 0.00 53.24 1.00 106,419.100.644662

Base 1.529018 0.00 82.59 1.55 165,077.36

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

108,018.000 NHHJ Local 0.998499 0.00 0.00 0.00 107,855.970.639980

Base 1.560203 0.00 0.00 0.00 168,530.22

056039902 Total

53.24 1.000.00216,036.000 Local 214,275.07

Base 0.00 82.59 1.55 333,607.58

COMMON STOCK GBP.1060431004 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCWM MORRISON SUPERMARKETS

23,923.000 NHIL Local 3.097600 0.00 37.05 1.00 74,065.830.644662

Base 4.804999 0.00 57.47 1.55 114,890.95

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

23,923.000 NHHJ Local 3.093999 0.00 0.00 0.00 74,017.760.639980

Base 4.834525 0.00 0.00 0.00 115,656.37

060431004 Total

37.05 1.000.0047,846.000 Local 148,083.59

Base 0.00 57.47 1.55 230,547.32
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COMMON STOCK GBP.05062152905 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCNATIONAL EXPRESS GROUP PLC

14,635.000 NHEH Local 2.424900 0.00 17.74 1.00 35,469.670.634639

Base 3.820912 0.00 27.95 1.58 55,889.52

COMMON STOCK063201008 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINTERNATIONAL POWER PLC

21,195.000 NHIL Local 3.211700 0.00 34.04 1.00 68,036.940.644662

Base 4.981991 0.00 52.80 1.55 105,538.93

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

21,195.000 NHHJ Local 3.245000 0.00 0.00 0.00 68,777.780.639980

Base 5.070471 0.00 0.00 0.00 107,468.63

063201008 Total

34.04 1.000.0042,390.000 Local 136,814.72

Base 0.00 52.80 1.55 213,007.56

COMMON STOCK066168907 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCRSA INSURANCE GROUP PLC

50,478.000 NHIL Local 1.052800 0.00 26.57 1.00 53,115.670.644662

Base 1.633104 0.00 41.22 1.55 82,393.05

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

50,478.000 NHHJ Local 1.052000 0.00 0.00 0.00 53,102.860.639980

Base 1.643801 0.00 0.00 0.00 82,975.81

066168907 Total

26.57 1.000.00100,956.000 Local 106,218.53

Base 0.00 41.22 1.55 165,368.86

COMMON STOCK067312900 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCASSOCIATED BRITISH FOODS PLC

5,987.000 NHIL Local 10.876501 0.00 32.56 1.00 65,084.050.644662

Base 16.871634 0.00 50.51 1.55 100,958.41



Prepared by State StreetPage 2403

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

5,987.000 NHHJ Local 10.700000 0.00 0.00 0.00 64,060.900.639980

Base 16.719272 0.00 0.00 0.00 100,098.28

067312900 Total

32.56 1.000.0011,974.000 Local 129,144.95

Base 0.00 50.51 1.55 201,056.69

COMMON STOCK GBP.25067760009 28 Oct 2011 02 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTDPEARSON PLC

14,767.000 NHEB Local 11.871500 0.00 210.37 1.00 175,095.070.620001

Base 19.147550 0.00 339.31 1.61 282,410.95

31 Oct 2011 03 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

4,615.000 NHEB Local 11.577701 0.00 64.12 1.00 53,365.970.619540

Base 18.687576 0.00 103.50 1.61 86,138.05

01 Nov 2011 04 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

4,637.000 NHEB Local 11.083401 0.00 61.67 1.00 51,331.060.627176

Base 17.671915 0.00 98.33 1.59 81,844.75

02 Nov 2011 07 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

3,044.000 NHEB Local 11.363400 0.00 41.51 1.00 34,547.680.626096

Base 18.149613 0.00 66.30 1.60 55,179.53

03 Nov 2011 08 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

3,450.000 NHEB Local 11.511301 0.00 47.66 1.00 39,665.330.626665

Base 18.369146 0.00 76.05 1.60 63,295.91

04 Nov 2011 09 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

4,059.000 NHEB Local 11.457201 0.00 55.81 1.00 46,447.970.624005

Base 18.360752 0.00 89.44 1.60 74,435.25
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07 Nov 2011 10 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

4,059.000 NHEB Local 11.526500 0.00 56.14 1.00 46,728.920.624122

Base 18.468344 0.00 89.95 1.60 74,871.45

08 Nov 2011 11 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,935.000 NHEB Local 11.559800 0.00 40.71 1.00 33,886.300.622084

Base 18.582378 0.00 65.44 1.61 54,472.23

09 Nov 2011 14 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,659.000 NHEB Local 11.236100 0.00 35.85 1.00 29,839.940.626704

Base 17.928879 0.00 57.20 1.60 47,614.09

10 Nov 2011 15 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,029.000 NHEB Local 11.206501 0.00 27.29 1.00 22,709.700.627530

Base 17.858112 0.00 43.49 1.59 36,189.03

11 Nov 2011 16 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,378.000 NHEB Local 11.275300 0.00 32.18 1.00 26,779.480.621987

Base 18.127871 0.00 51.74 1.61 43,054.73

14 Nov 2011 17 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,379.000 NHEB Local 11.060900 0.00 31.58 1.00 26,281.300.629129

Base 17.581291 0.00 50.20 1.59 41,774.10

15 Nov 2011 18 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,452.000 NHEB Local 11.136701 0.00 32.77 1.00 27,273.420.632291

Base 17.613252 0.00 51.83 1.58 43,134.28

16 Nov 2011 21 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,339.000 NHEB Local 11.278500 0.00 31.66 1.00 26,347.750.634176

Base 17.784495 0.00 49.92 1.58 41,546.43

17 Nov 2011 22 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,263.000 NHEB Local 11.028600 0.00 29.95 1.00 24,926.770.632951

Base 17.424098 0.00 47.32 1.58 39,381.83
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18 Nov 2011 23 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,886.000 NHEB Local 11.054602 0.00 25.02 1.00 20,822.960.633613

Base 17.446931 0.00 39.49 1.58 32,863.85

21 Nov 2011 24 Nov 2011 GBP/GBB 0.03DEUTSCHE BANK SECURITIES INC

416.000 NHEB Local 10.940000 0.00 6.83 0.00 4,544.210.638549

Base 17.132593 0.00 10.70 0.00 7,116.46

21 Nov 2011 24 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,886.000 NHEB Local 10.982800 0.00 24.86 1.00 20,687.700.638549

Base 17.199620 0.00 38.93 1.57 32,397.98

22 Nov 2011 25 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,263.000 NHEB Local 10.957200 0.00 29.76 1.00 24,765.380.639100

Base 17.144735 0.00 46.57 1.56 38,750.40

23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

11,047.000 NHIL Local 10.843800 0.00 59.90 1.00 119,730.560.644662

Base 16.820908 0.00 92.92 1.55 185,726.10

23 Nov 2011 28 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,886.000 NHEB Local 10.778102 0.00 24.39 1.00 20,302.110.644662

Base 16.718997 0.00 37.83 1.55 31,492.64

24 Nov 2011 29 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,320.000 NHEB Local 10.692803 0.00 16.94 1.00 14,096.560.644662

Base 16.586681 0.00 26.28 1.55 21,866.59

25 Nov 2011 30 Nov 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

1,320.000 NHEB Local 10.769902 0.00 17.06 1.00 14,198.210.646600

Base 16.656205 0.00 26.38 1.55 21,958.26

28 Nov 2011 01 Dec 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

2,073.000 NHEB Local 10.978702 0.00 27.31 1.00 22,730.540.643666

Base 17.056520 0.00 42.43 1.55 35,314.18
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29 Nov 2011 02 Dec 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

4,341.000 NHEB Local 11.181401 0.00 58.25 1.00 48,479.210.640000

Base 17.470939 0.00 91.02 1.56 75,748.77

30 Nov 2011 05 Dec 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

6,790.000 NHEB Local 11.401100 0.00 92.90 1.00 77,319.570.636862

Base 17.901994 0.00 145.87 1.57 121,407.10

01 Dec 2011 06 Dec 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

4,331.000 NHEB Local 11.488901 0.00 59.71 1.00 49,697.720.637146

Base 18.031818 0.00 93.71 1.57 78,000.52

02 Dec 2011 07 Dec 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

5,473.000 NHEB Local 11.495301 0.00 75.50 1.00 62,837.280.641396

Base 17.922315 0.00 117.71 1.56 97,969.55

05 Dec 2011 08 Dec 2011 GBP/GBB 0.02INVESTMENT TECHNOLOGY GROUP LTD

3,400.000 NHEB Local 11.440400 0.00 46.68 1.00 38,849.680.637430

Base 17.947696 0.00 73.23 1.57 60,947.37

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

11,047.000 NHHJ Local 10.940000 0.00 0.00 0.00 120,854.180.639980

Base 17.094284 0.00 0.00 0.00 188,840.56

067760009 Total

1,364.38 28.000.00117,544.000 Local 1,325,142.53

Base 0.00 2,163.09 44.24 2,095,742.94

REIT GBP.5068343904 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCAPITAL SHOPPING CENTRES GRO

13,405.000 NHIL Local 2.950300 0.00 19.77 1.00 39,528.000.644662

Base 4.576507 0.00 30.67 1.55 61,315.85



Prepared by State StreetPage 2407

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

13,405.000 NHHJ Local 2.969000 0.00 0.00 0.00 39,799.450.639980

Base 4.639207 0.00 0.00 0.00 62,188.58

068343904 Total

19.77 1.000.0026,810.000 Local 79,327.45

Base 0.00 30.67 1.55 123,504.43

COMMON STOCK GBP.05070995006 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCPRUDENTIAL PLC

32,313.000 NHIL Local 5.725900 0.00 92.51 1.00 184,927.500.644662

Base 8.882019 0.00 143.50 1.55 286,859.63

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

32,313.000 NHHJ Local 5.710000 0.00 0.00 0.00 184,507.230.639980

Base 8.922154 0.00 0.00 0.00 288,301.56

070995006 Total

92.51 1.000.0064,626.000 Local 369,434.73

Base 0.00 143.50 1.55 575,161.19

COMMON STOCK GBP.1071887004 23 Nov 2011 28 Nov 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCRIO TINTO PLC

16,225.000 NHIL Local 30.000100 0.00 243.38 1.00 486,507.240.644662

Base 46.536169 0.00 377.53 1.55 754,670.26

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

16,225.000 NHHJ Local 30.830000 0.00 0.00 0.00 500,216.750.639980

Base 48.173381 0.00 0.00 0.00 781,613.10

071887004 Total

243.38 1.000.0032,450.000 Local 986,723.99

Base 0.00 377.53 1.55 1,536,283.36
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COMMON STOCK GBP.1073899908 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCOLD MUTUAL PLC

74,035.000 NHIL Local 1.040700 0.00 38.52 1.00 77,008.700.644662

Base 1.614334 0.00 59.75 1.55 119,455.93

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

74,035.000 NHHJ Local 1.049000 0.00 0.00 0.00 77,662.720.639980

Base 1.639114 0.00 0.00 0.00 121,351.78

073899908 Total

38.52 1.000.00148,070.000 Local 154,671.42

Base 0.00 59.75 1.55 240,807.71

COMMON STOCK GBP.25075478008 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCROYAL BANK OF SCOTLAND GROUP

214,191.000 NHIL Local 0.180600 0.00 19.34 1.00 38,662.550.644662

Base 0.280147 0.00 30.00 1.55 59,973.37

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

214,191.000 NHHJ Local 0.195600 0.00 0.00 0.00 41,895.760.639980

Base 0.305635 0.00 0.00 0.00 65,464.17

075478008 Total

19.34 1.000.00428,382.000 Local 80,558.31

Base 0.00 30.00 1.55 125,437.54

COMMON STOCK GBP.5079087003 04 Nov 2011 09 Nov 2011 GBP/GBB 0.02CREDIT AGRICOLE INDOSUEZ CHEUVREUXSSE PLC

122,752.000 NHHP Local 13.284900 0.00 1,630.75 0.90 1,629,116.390.624005

Base 21.289733 0.00 2,613.36 1.44 2,610,742.53

23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLC

11,111.000 NHIL Local 12.648700 0.00 70.27 1.00 140,468.440.644662

Base 19.620669 0.00 109.00 1.55 217,894.71
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22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

11,111.000 NHHJ Local 12.590000 0.00 0.00 0.00 139,887.490.639980

Base 19.672489 0.00 0.00 0.00 218,581.03

079087003 Total

1,701.02 1.900.00144,974.000 Local 1,909,472.32

Base 0.00 2,722.36 2.99 3,047,218.27

COMMON STOCK GBP.02079737003 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSERCO GROUP PLC

5,016.000 NHIL Local 4.722100 0.00 11.84 1.00 23,673.210.644662

Base 7.324924 0.00 18.37 1.55 36,721.89

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

5,016.000 NHHJ Local 4.871000 0.00 0.00 0.00 24,432.940.639980

Base 7.611175 0.00 0.00 0.00 38,177.66

079737003 Total

11.84 1.000.0010,032.000 Local 48,106.15

Base 0.00 18.37 1.55 74,899.55

COMMON STOCK USD.25079805909 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBP PLC

250,891.000 NHIL Local 4.308800 0.00 540.52 1.00 1,080,497.620.644662

Base 6.683813 0.00 838.45 1.55 1,676,068.42

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

250,891.000 NHHJ Local 4.400000 0.00 0.00 0.00 1,103,920.400.639980

Base 6.875215 0.00 0.00 0.00 1,724,929.53

079805909 Total

540.52 1.000.00501,782.000 Local 2,184,418.02

Base 0.00 838.45 1.55 3,400,997.95
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COMMON STOCK GBP.01080216906 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSAGE GROUP PLC/THE

17,730.000 NHIL Local 2.650500 0.00 23.50 1.00 46,968.870.644662

Base 4.111457 0.00 36.45 1.55 72,858.13

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

17,730.000 NHHJ Local 2.679000 0.00 0.00 0.00 47,498.670.639980

Base 4.186068 0.00 0.00 0.00 74,218.99

080216906 Total

23.50 1.000.0035,460.000 Local 94,467.54

Base 0.00 36.45 1.55 147,077.12

COMMON STOCK GBP.1082201906 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCDS SMITH PLC

37,916.000 NHEH Local 1.871300 0.00 35.48 1.00 70,915.730.634639

Base 2.948605 0.00 55.91 1.58 111,741.84

COMMON STOCK GBP.1087061008 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCLLOYDS BANKING GROUP PLC

415,518.000 NHIL Local 0.220300 0.00 45.77 1.00 91,491.850.644662

Base 0.341729 0.00 71.00 1.55 141,922.20

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

415,518.000 NHHJ Local 0.234199 0.00 0.00 0.00 97,314.310.639980

Base 0.365947 0.00 0.00 0.00 152,058.37

087061008 Total

45.77 1.000.00831,036.000 Local 188,806.16

Base 0.00 71.00 1.55 293,980.57

COMMON STOCK GBP.1087628905 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBG GROUP PLC

48,391.000 NHIL Local 12.611700 0.00 305.15 1.00 609,986.620.644662

Base 19.563275 0.00 473.35 1.55 946,211.53
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22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

48,391.000 NHHJ Local 12.680000 0.00 0.00 0.00 613,597.880.639980

Base 19.813119 0.00 0.00 0.00 958,776.65

087628905 Total

305.15 1.000.0096,782.000 Local 1,223,584.50

Base 0.00 473.35 1.55 1,904,988.18

COMMON STOCK GBP.05088470000 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCTESCO PLC

82,843.000 NHIL Local 3.827000 0.00 158.52 1.00 316,880.640.644662

Base 5.936444 0.00 245.90 1.55 491,545.40

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

82,843.000 NHHJ Local 3.911499 0.00 0.00 0.00 324,040.390.639980

Base 6.111908 0.00 0.00 0.00 506,328.94

088470000 Total

158.52 1.000.00165,686.000 Local 640,921.03

Base 0.00 245.90 1.55 997,874.34

COMMON STOCK USD.2092232909 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSMITH + NEPHEW PLC

10,062.000 NHIL Local 5.609500 0.00 28.22 1.00 56,413.570.644662

Base 8.701459 0.00 43.77 1.55 87,508.76

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

10,062.000 NHHJ Local 5.745000 0.00 0.00 0.00 57,806.190.639980

Base 8.976843 0.00 0.00 0.00 90,324.99

092232909 Total

28.22 1.000.0020,124.000 Local 114,219.76

Base 0.00 43.77 1.55 177,833.75
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COMMON STOCK GBP.25092528900 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCGLAXOSMITHKLINE PLC

58,577.000 NHIL Local 13.526800 0.00 396.18 1.00 791,962.180.644662

Base 20.982779 0.00 614.55 1.55 1,228,492.11

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

58,577.000 NHHJ Local 13.575000 0.00 0.00 0.00 795,182.780.639980

Base 21.211600 0.00 0.00 0.00 1,242,511.91

092528900 Total

396.18 1.000.00117,154.000 Local 1,587,144.96

Base 0.00 614.55 1.55 2,471,004.02

COMMON STOCK USD.25098952906 23 Nov 2011 28 Nov 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCASTRAZENECA PLC

20,561.000 NHIL Local 27.750200 0.00 285.29 1.00 570,285.570.644662

Base 43.046123 0.00 442.54 1.55 884,627.25

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

20,561.000 NHHJ Local 28.065000 0.00 0.00 0.00 577,044.470.639980

Base 43.852933 0.00 0.00 0.00 901,660.16

098952906 Total

285.29 1.000.0041,122.000 Local 1,147,330.04

Base 0.00 442.54 1.55 1,786,287.41

COMMON STOCK GBP.05309135903 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCBT GROUP PLC

87,715.000 NHIL Local 1.798600 0.00 78.88 1.00 157,684.320.644662

Base 2.789989 0.00 122.36 1.55 244,599.99

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

87,715.000 NHHJ Local 1.810000 0.00 0.00 0.00 158,764.150.639980

Base 2.828213 0.00 0.00 0.00 248,076.74
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309135903 Total

78.88 1.000.00175,430.000 Local 316,448.47

Base 0.00 122.36 1.55 492,676.73

COMMON STOCK USD1.311924906 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCLONMIN PLC

1,570.000 NHIL Local 9.779401 0.00 7.68 1.00 15,344.980.644662

Base 15.169811 0.00 11.91 1.55 23,803.14

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

1,570.000 NHHJ Local 9.790000 0.00 0.00 0.00 15,370.300.639980

Base 15.297350 0.00 0.00 0.00 24,016.84

311924906 Total

7.68 1.000.003,140.000 Local 30,715.28

Base 0.00 11.91 1.55 47,819.98

COMMON STOCK312152903 23 Nov 2011 28 Nov 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCCARNIVAL PLC

2,154.000 NHIL Local 20.034500 0.00 21.58 1.00 43,131.730.644662

Base 31.077526 0.00 33.47 1.55 66,905.96

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

2,154.000 NHHJ Local 20.750000 0.00 0.00 0.00 44,695.500.639980

Base 32.422888 0.00 0.00 0.00 69,838.90

312152903 Total

21.58 1.000.004,308.000 Local 87,827.23

Base 0.00 33.47 1.55 136,744.86

COMMON STOCK GBP.25312748908 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMARKS + SPENCER GROUP PLC

23,719.000 NHIL Local 3.093200 0.00 36.68 1.00 73,329.930.644662

Base 4.798173 0.00 56.90 1.55 113,749.42
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22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

23,719.000 NHHJ Local 3.115999 0.00 0.00 0.00 73,908.400.639980

Base 4.868901 0.00 0.00 0.00 115,485.49

312748908 Total

36.68 1.000.0047,438.000 Local 147,238.33

Base 0.00 56.90 1.55 229,234.91

COMMON STOCK USD.5314110909 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCXSTRATA PLC

24,378.000 NHIL Local 8.738100 0.00 106.51 1.00 212,909.890.644662

Base 13.554545 0.00 165.22 1.55 330,265.92

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

24,378.000 NHHJ Local 8.881000 0.00 0.00 0.00 216,501.020.639980

Base 13.876996 0.00 0.00 0.00 338,293.41

314110909 Total

106.51 1.000.0048,756.000 Local 429,410.91

Base 0.00 165.22 1.55 668,559.33

COMMON STOCK317430908 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBURBERRY GROUP PLC

5,686.000 NHIL Local 11.797100 0.00 33.54 1.00 67,043.770.644662

Base 18.299667 0.00 52.03 1.55 103,998.33

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

5,686.000 NHHJ Local 11.820000 0.00 0.00 0.00 67,208.520.639980

Base 18.469326 0.00 0.00 0.00 105,016.59

317430908 Total

33.54 1.000.0011,372.000 Local 134,252.29

Base 0.00 52.03 1.55 209,014.92
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REIT GBP.1318094901 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCLAND SECURITIES GROUP PLC

12,768.000 NHIL Local 6.475600 0.00 41.34 1.00 82,638.120.644662

Base 10.044954 0.00 64.13 1.55 128,188.29

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

12,768.000 NHHJ Local 6.445000 0.00 0.00 0.00 82,289.760.639980

Base 10.070627 0.00 0.00 0.00 128,581.77

318094901 Total

41.34 1.000.0025,536.000 Local 164,927.88

Base 0.00 64.13 1.55 256,770.06

COMMON STOCK GBP.1320898901 12 Oct 2011 17 Oct 2011 GBP/GBB 0.02LOOP CAPITAL MARKETS LLCNEXT PLC

9,857.000 NHEH Local 25.942800 0.00 127.86 1.00 255,589.320.634639

Base 40.878042 0.00 201.47 1.58 402,731.82

23 Nov 2011 28 Nov 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLC

3,098.000 NHIL Local 26.413200 0.00 40.91 1.00 81,786.180.644662

Base 40.972168 0.00 63.46 1.55 126,866.76

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

3,098.000 NHHJ Local 26.910000 0.00 0.00 0.00 83,367.180.639980

Base 42.048189 0.00 0.00 0.00 130,265.29

320898901 Total

168.77 2.000.0016,053.000 Local 420,742.68

Base 0.00 264.93 3.13 659,863.87

COMMON STOCK GBP.1330297904 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCNORTHUMBRIAN WATER GROUP PLC

64,240.000 NHEH Local 4.643200 0.00 149.14 1.00 298,129.030.634639

Base 7.316285 0.00 235.00 1.58 469,761.60
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14 Oct 2011 27 Oct 2011 GBP/GBBMERGER

36,500.000 NHEH Local 4.650000 0.00 0.00 0.00 169,725.000.635789

Base 7.313747 0.00 0.00 0.00 266,951.77

330297904 Total

149.14 1.000.00100,740.000 Local 467,854.03

Base 0.00 235.00 1.58 736,713.37

COMMON STOCK331952903 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCKINGFISHER PLC

27,452.000 NHIL Local 2.429500 0.00 33.35 1.00 66,660.280.644662

Base 3.768642 0.00 51.73 1.55 103,403.46

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

27,452.000 NHHJ Local 2.455999 0.00 0.00 0.00 67,422.110.639980

Base 3.837618 0.00 0.00 0.00 105,350.34

331952903 Total

33.35 1.000.0054,904.000 Local 134,082.39

Base 0.00 51.73 1.55 208,753.80

COMMON STOCK USD.1332770908 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCVEDANTA RESOURCES PLC

1,608.000 NHIL Local 9.374701 0.00 7.54 1.00 15,065.980.644662

Base 14.542041 0.00 11.70 1.55 23,370.36

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

1,608.000 NHHJ Local 9.475000 0.00 0.00 0.00 15,235.800.639980

Base 14.805149 0.00 0.00 0.00 23,806.68

332770908 Total

7.54 1.000.003,216.000 Local 30,301.78

Base 0.00 11.70 1.55 47,177.04
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COMMON STOCK GBP.1338721905 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCICAP PLC

7,624.000 NHIL Local 3.162100 0.00 12.05 1.00 24,094.800.644662

Base 4.905051 0.00 18.69 1.55 37,375.87

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

7,624.000 NHHJ Local 3.272999 0.00 0.00 0.00 24,953.350.639980

Base 5.114221 0.00 0.00 0.00 38,990.83

338721905 Total

12.05 1.000.0015,248.000 Local 49,048.15

Base 0.00 18.69 1.55 76,366.70

COMMON STOCKB019KW907 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSAINSBURY (J) PLC

15,272.000 NHIL Local 2.880400 0.00 21.99 1.00 43,966.480.644662

Base 4.468078 0.00 34.11 1.55 68,200.82

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

15,272.000 NHHJ Local 2.918000 0.00 0.00 0.00 44,563.700.639980

Base 4.559517 0.00 0.00 0.00 69,632.95

B019KW907 Total

21.99 1.000.0030,544.000 Local 88,530.18

Base 0.00 34.11 1.55 137,833.77

COMMON STOCK GBP.25B01FLG907 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCG4S PLC

18,533.000 NHIL Local 2.316100 0.00 21.46 1.00 42,901.820.644662

Base 3.592735 0.00 33.29 1.55 66,549.32

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

18,533.000 NHHJ Local 2.333000 0.00 0.00 0.00 43,237.490.639980

Base 3.645426 0.00 0.00 0.00 67,560.69
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B01FLG907 Total

21.46 1.000.0037,066.000 Local 86,139.31

Base 0.00 33.29 1.55 134,110.01

COMMON STOCK GBP.01B01QLV900 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCPREMIER FOODS PLC

628,964.000 NHEH Local 0.039400 0.00 12.39 1.00 24,767.790.634639

Base 0.062083 0.00 19.52 1.58 39,026.58

COMMON STOCKB033F2900 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCENTRICA PLC

57,488.000 NHIL Local 2.911400 0.00 83.69 1.00 167,285.870.644662

Base 4.516165 0.00 129.82 1.55 259,493.92

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

57,488.000 NHHJ Local 2.861000 0.00 0.00 0.00 164,473.170.639980

Base 4.470452 0.00 0.00 0.00 256,997.36

B033F2900 Total

83.69 1.000.00114,976.000 Local 331,759.04

Base 0.00 129.82 1.55 516,491.28

COMMON STOCKB0744B906 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCBUNZL PLC

10,098.000 NHIL Local 7.863800 0.00 39.70 1.00 79,367.950.644662

Base 12.198330 0.00 61.58 1.55 123,115.60

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

10,098.000 NHHJ Local 7.785000 0.00 0.00 0.00 78,612.930.639980

Base 12.164442 0.00 0.00 0.00 122,836.54

B0744B906 Total

39.70 1.000.0020,196.000 Local 157,980.88

Base 0.00 61.58 1.55 245,952.14
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COMMON STOCKB07KD3908 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCOBHAM PLC

12,034.000 NHIL Local 1.688700 0.00 10.16 1.00 20,310.660.644662

Base 2.619512 0.00 15.76 1.55 31,505.91

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

12,034.000 NHHJ Local 1.714000 0.00 0.00 0.00 20,626.280.639980

Base 2.678208 0.00 0.00 0.00 32,229.56

B07KD3908 Total

10.16 1.000.0024,068.000 Local 40,936.94

Base 0.00 15.76 1.55 63,735.47

COMMON STOCKB08SNH908 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCNATIONAL GRID PLC

47,327.000 NHIL Local 6.319900 0.00 149.55 1.00 298,951.360.644662

Base 9.803432 0.00 231.98 1.55 463,733.49

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

47,327.000 NHHJ Local 6.290000 0.00 0.00 0.00 297,686.830.639980

Base 9.828432 0.00 0.00 0.00 465,150.21

B08SNH908 Total

149.55 1.000.0094,654.000 Local 596,638.19

Base 0.00 231.98 1.55 928,883.70

COMMON STOCK GBP.2B0HZPV909 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCKAZAKHMYS PLC

4,079.000 NHIL Local 7.961601 0.00 16.24 1.00 32,458.130.644662

Base 12.350039 0.00 25.19 1.55 50,349.07

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

4,079.000 NHHJ Local 8.075001 0.00 0.00 0.00 32,937.930.639980

Base 12.617582 0.00 0.00 0.00 51,467.12
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B0HZPV909 Total

16.24 1.000.008,158.000 Local 65,396.06

Base 0.00 25.19 1.55 101,816.19

COMMON STOCK USD.5B0PYHC904 12 Oct 2011 17 Oct 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLCLANCASHIRE HOLDINGS LTD

11,039.000 NHEH Local 7.234600 0.00 39.93 1.00 79,821.820.634639

Base 11.399552 0.00 62.92 1.58 125,775.16

13 Oct 2011 18 Oct 2011 GBP/GBB 0.01LOOP CAPITAL MARKETS LLC

38,069.000 NHEH Local 7.201200 0.00 137.07 1.00 274,004.410.635768

Base 11.326773 0.00 215.60 1.57 430,981.76

B0PYHC904 Total

177.00 2.000.0049,108.000 Local 353,826.23

Base 0.00 278.52 3.15 556,756.92

COMMON STOCKB0SWJX907 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCLONDON STOCK EXCHANGE GROUP

2,796.000 NHIL Local 7.937400 0.00 11.10 1.00 22,180.870.644662

Base 12.312499 0.00 17.22 1.55 34,406.98

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

2,796.000 NHHJ Local 7.890000 0.00 0.00 0.00 22,060.440.639980

Base 12.328509 0.00 0.00 0.00 34,470.51

B0SWJX907 Total

11.10 1.000.005,592.000 Local 44,241.31

Base 0.00 17.22 1.55 68,877.49

COMMON STOCKB16GWD903 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCVODAFONE GROUP PLC

605,893.000 NHIL Local 1.675400 0.00 507.56 1.00 1,014,604.570.644662

Base 2.598881 0.00 787.33 1.55 1,573,855.09
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22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

605,893.000 NHHJ Local 1.687999 0.00 0.00 0.00 1,022,747.380.639980

Base 2.637581 0.00 0.00 0.00 1,598,092.73

B16GWD903 Total

507.56 1.000.001,211,786.000 Local 2,037,351.95

Base 0.00 787.33 1.55 3,171,947.82

COMMON STOCK GBP.1B16KPT907 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSTANDARD LIFE PLC

31,884.000 NHIL Local 1.882900 0.00 30.02 1.00 60,003.360.644662

Base 2.920755 0.00 46.57 1.55 93,077.24

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

31,884.000 NHHJ Local 1.892000 0.00 0.00 0.00 60,324.530.639980

Base 2.956342 0.00 0.00 0.00 94,260.02

B16KPT907 Total

30.02 1.000.0063,768.000 Local 120,327.89

Base 0.00 46.57 1.55 187,337.26

COMMON STOCKB17BBQ907 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINVESTEC PLC

8,411.000 NHIL Local 3.293400 0.00 13.85 1.00 27,685.940.644662

Base 5.108724 0.00 21.48 1.55 42,946.44

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

8,411.000 NHHJ Local 3.330000 0.00 0.00 0.00 28,008.630.639980

Base 5.203287 0.00 0.00 0.00 43,764.85

B17BBQ907 Total

13.85 1.000.0016,822.000 Local 55,694.57

Base 0.00 21.48 1.55 86,711.29
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COMMON STOCK GBP.1B19DVX904 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCINVENSYS PLC

26,550.000 NHIL Local 1.816100 0.00 24.11 1.00 48,192.350.644662

Base 2.817135 0.00 37.40 1.55 74,756.00

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

26,550.000 NHHJ Local 1.871000 0.00 0.00 0.00 49,675.050.639980

Base 2.923529 0.00 0.00 0.00 77,619.69

B19DVX904 Total

24.11 1.000.0053,100.000 Local 97,867.40

Base 0.00 37.40 1.55 152,375.69

COMMON STOCK USD.1B19NLV907 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCEXPERIAN PLC

17,241.000 NHIL Local 7.903200 0.00 68.13 1.00 136,189.940.644662

Base 12.259448 0.00 105.68 1.55 211,257.90

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

17,241.000 NHHJ Local 7.810000 0.00 0.00 0.00 134,652.210.639980

Base 12.203506 0.00 0.00 0.00 210,400.65

B19NLV907 Total

68.13 1.000.0034,482.000 Local 270,842.15

Base 0.00 105.68 1.55 421,658.55

COMMON STOCKB1FH8J905 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSEVERN TRENT PLC

3,482.000 NHIL Local 15.587200 0.00 27.14 1.00 54,246.490.644662

Base 24.178872 0.00 42.10 1.55 84,147.18

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

3,482.000 NHHJ Local 15.510000 0.00 0.00 0.00 54,005.820.639980

Base 24.235132 0.00 0.00 0.00 84,386.73
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B1FH8J905 Total

27.14 1.000.006,964.000 Local 108,252.31

Base 0.00 42.10 1.55 168,533.91

COMMON STOCK GBP.05B1FMH0905 08 Dec 2011 13 Dec 2011 GBP/GBBINSTINET U.K. LTDFIBERWEB PLC

106,100.000 NHEG Local 0.503800 0.00 85.53 1.00 53,366.650.639693

Base 0.787565 0.00 133.70 1.56 83,425.41

09 Dec 2011 14 Dec 2011 GBP/GBBINSTINET U.K. LTD

404,698.000 NHEG Local 0.501300 0.00 324.60 1.00 202,549.510.639366

Base 0.784058 0.00 507.69 1.56 316,797.44

B1FMH0905 Total

410.13 2.000.00510,798.000 Local 255,916.16

Base 0.00 641.39 3.12 400,222.85

COMMON STOCK GBP.05B1G4YS904 30 Nov 2011 05 Dec 2011 GBP/GBBJ.P. MORGAN CLEARING CORP.HISCOX LTD

97,100.000 NHHV Local 3.942000 0.00 267.94 1.00 382,499.260.636862

Base 6.189724 0.00 420.72 1.57 600,599.91

COMMON STOCKB1KJJ4906 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWHITBREAD PLC

2,686.000 NHIL Local 15.316798 0.00 20.57 1.00 41,119.350.644662

Base 23.759424 0.00 31.91 1.55 63,784.36

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

2,686.000 NHHJ Local 15.560000 0.00 0.00 0.00 41,794.160.639980

Base 24.313261 0.00 0.00 0.00 65,305.42

B1KJJ4906 Total

20.57 1.000.005,372.000 Local 82,913.51

Base 0.00 31.91 1.55 129,089.78
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COMMON STOCKB1S49Q903 28 Oct 2011 02 Nov 2011 GBP/GBB 0.01NUMIS SECURITIES INC.DOMINO S PIZZA UK + IRL PLC

44,158.000 NHHP Local 4.797500 0.00 317.77 1.00 211,529.240.620001

Base 7.737891 0.00 512.53 1.61 341,175.64

28 Oct 2011 02 Nov 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

4,871.000 NHHP Local 4.792000 0.00 35.01 1.00 23,305.820.620001

Base 7.729020 0.00 56.47 1.61 37,589.97

31 Oct 2011 03 Nov 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

822.000 NHHP Local 4.661606 0.00 5.75 0.00 3,826.090.619540

Base 7.524302 0.00 9.28 0.00 6,175.69

01 Nov 2011 04 Nov 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

7,555.000 NHHP Local 4.483100 0.00 50.81 1.00 33,818.010.627176

Base 7.148073 0.00 81.01 1.59 53,921.08

B1S49Q903 Total

409.34 3.000.0057,406.000 Local 272,479.16

Base 0.00 659.29 4.81 438,862.38

COMMON STOCKB1VJ6Q909 10 Oct 2011 10 Oct 2011 GBP/GBBREVERSE SPLIT NON CASHSTAGECOACH GROUP PLC

102,222.000 NHEH Local 1.628445 0.00 0.00 0.00 166,462.960.611365

Base 2.663623 0.00 0.00 0.00 272,280.98

COMMON STOCKB1VNSX901 21 Oct 2011 26 Oct 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCDRAX GROUP PLC

17,100.000 NHHV Local 5.253654 0.00 53.90 1.00 89,782.580.627195

Base 8.376428 0.00 85.94 1.59 143,149.39

COMMON STOCK EUR.1B1VYCH909 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCTHOMAS COOK GROUP PLC

19,815.000 NHIL Local 0.126100 0.00 1.25 0.00 2,497.420.644662

Base 0.195606 0.00 1.94 0.00 3,874.00
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22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

19,815.000 NHHJ Local 0.411100 0.00 0.00 0.00 8,145.950.639980

Base 0.642364 0.00 0.00 0.00 12,728.44

B1VYCH909 Total

1.25 0.000.0039,630.000 Local 10,643.37

Base 0.00 1.94 0.00 16,602.44

COMMON STOCKB1WQCS901 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCINTERCONTINENTAL HOTELS GROU

5,565.000 NHIL Local 10.299100 0.00 28.66 1.00 57,284.830.644662

Base 15.975969 0.00 44.46 1.55 88,860.26

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

5,565.000 NHHJ Local 10.680000 0.00 0.00 0.00 59,434.200.639980

Base 16.688022 0.00 0.00 0.00 92,868.84

B1WQCS901 Total

28.66 1.000.0011,130.000 Local 116,719.03

Base 0.00 44.46 1.55 181,729.10

COMMON STOCKB1WY23900 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCSMITHS GROUP PLC

7,615.000 NHIL Local 8.737200 0.00 33.27 1.00 66,499.510.644662

Base 13.553149 0.00 51.61 1.55 103,154.07

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

7,615.000 NHHJ Local 8.705000 0.00 0.00 0.00 66,288.580.639980

Base 13.601987 0.00 0.00 0.00 103,579.14

B1WY23900 Total

33.27 1.000.0015,230.000 Local 132,788.09

Base 0.00 51.61 1.55 206,733.21
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COMMON STOCKB1XZS8907 23 Nov 2011 28 Nov 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCANGLO AMERICAN PLC

16,554.000 NHIL Local 22.151500 0.00 183.35 1.00 366,511.580.644662

Base 34.361417 0.00 284.41 1.55 568,532.94

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

16,554.000 NHHJ Local 22.410000 0.00 0.00 0.00 370,975.140.639980

Base 35.016719 0.00 0.00 0.00 579,666.77

B1XZS8907 Total

183.35 1.000.0033,108.000 Local 737,486.72

Base 0.00 284.41 1.55 1,148,199.71

COMMON STOCKB1YW44908 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLC3I GROUP PLC

15,971.000 NHIL Local 1.777300 0.00 14.19 1.00 28,370.070.644662

Base 2.756949 0.00 22.01 1.55 44,007.67

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

15,971.000 NHHJ Local 1.809000 0.00 0.00 0.00 28,891.540.639980

Base 2.826651 0.00 0.00 0.00 45,144.44

B1YW44908 Total

14.19 1.000.0031,942.000 Local 57,261.61

Base 0.00 22.01 1.55 89,152.11

COMMON STOCKB1Z7RQ908 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCTUI TRAVEL PLC

15,202.000 NHIL Local 1.488200 0.00 11.31 1.00 22,611.310.644662

Base 2.308497 0.00 17.54 1.55 35,074.67

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

15,202.000 NHHJ Local 1.505999 0.00 0.00 0.00 22,894.210.639980

Base 2.353197 0.00 0.00 0.00 35,773.32
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B1Z7RQ908 Total

11.31 1.000.0030,404.000 Local 45,505.52

Base 0.00 17.54 1.55 70,847.99

COMMON STOCKB23K0M900 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCAPITA PLC

9,521.000 NHIL Local 6.238100 0.00 29.70 1.00 59,362.250.644662

Base 9.676544 0.00 46.07 1.55 92,082.75

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

9,521.000 NHHJ Local 6.355000 0.00 0.00 0.00 60,505.960.639980

Base 9.929997 0.00 0.00 0.00 94,543.51

B23K0M900 Total

29.70 1.000.0019,042.000 Local 119,868.21

Base 0.00 46.07 1.55 186,626.26

COMMON STOCK GBP.1B24CGK904 28 Oct 2011 02 Nov 2011 GBP/GBB 0.08KEPLER EQUITIES PARISRECKITT BENCKISER GROUP PLC

10,297.000 NHHP Local 32.604100 0.00 503.59 1.00 335,219.830.620001

Base 52.587173 0.00 812.24 1.61 540,676.27

09 Nov 2011 GBP/GBB 0.08NOMURA INTERNATIONAL PLC

285.000 NHHP Local 32.220000 0.00 13.77 0.90 9,168.030.626704

Base 51.411831 0.00 21.97 1.44 14,628.96

09 Nov 2011 CANCEL GBP/GBB 0.08NOMURA INTERNATIONAL PLC

-285.000 NHHP Local 32.220000 0.00 -13.77 -0.90 -9,168.030.626704

Base 51.411831 0.00 -21.97 -1.44 -14,628.96

09 Nov 2011 14 Nov 2011 GBP/GBB 0.08BNP PARIBAS SA

31,092.000 NHHP Local 32.034700 0.00 1,494.03 1.00 994,527.860.626704

Base 51.116157 0.00 2,383.95 1.60 1,586,918.00
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09 Nov 2011 GBP/GBB 0.08THE ROYALBANK OF SCOTLAND N.V.UK EQ

4,948.000 NHHP Local 32.200000 0.00 238.99 1.00 159,085.610.626704

Base 51.379918 0.00 381.34 1.60 253,844.89

09 Nov 2011 CANCEL GBP/GBB 0.08THE ROYALBANK OF SCOTLAND N.V.UK EQ

-4,948.000 NHHP Local 32.200000 0.00 -238.99 -1.00 -159,085.610.626704

Base 51.379918 0.00 -381.34 -1.60 -253,844.89

10 Nov 2011 15 Nov 2011 GBP/GBB 0.08SIX SIS AG

17,700.000 NHHP Local 31.903400 0.00 847.04 0.00 563,843.140.627530

Base 50.839641 0.00 1,349.80 0.00 898,511.85

09 Nov 2011 14 Nov 2011 GBP/GBB 0.08THE ROYALBANK OF SCOTLAND N.V.UK EQ

4,948.000 NHHP Local 32.200000 0.00 238.99 1.00 159,085.610.626704

Base 51.379918 0.00 381.34 1.60 253,844.89

09 Nov 2011 15 Nov 2011 GBP/GBB 0.081 PERSHING LLC

285.000 NHHP Local 32.220000 0.00 13.77 0.90 9,168.030.626704

Base 51.411831 0.00 21.97 1.44 14,628.96

17 Nov 2011 22 Nov 2011 GBP/GBB 0.02THE ROYALBANK OF SCOTLAND N.V.UK EQ

28,611.000 NHHP Local 32.116500 0.00 367.55 1.00 918,516.630.632951

Base 50.740895 0.00 580.69 1.58 1,451,165.46

23 Nov 2011 28 Nov 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLC

8,451.000 NHIL Local 31.923900 0.00 134.89 1.00 269,652.990.644662

Base 49.520369 0.00 209.24 1.55 418,285.85

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

8,451.000 NHHJ Local 31.000000 0.00 0.00 0.00 261,981.000.639980

Base 48.439013 0.00 0.00 0.00 409,358.10

B24CGK904 Total

3,599.86 5.900.00109,835.000 Local 3,511,995.09

Base 0.00 5,739.23 9.38 5,573,389.38
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COMMON STOCKB28KQ1903 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCMAN GROUP PLC

24,161.000 NHIL Local 1.316200 0.00 15.90 1.00 31,783.810.644662

Base 2.041690 0.00 24.66 1.55 49,303.06

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

24,161.000 NHHJ Local 1.370000 0.00 0.00 0.00 33,100.570.639980

Base 2.140692 0.00 0.00 0.00 51,721.26

B28KQ1903 Total

15.90 1.000.0048,322.000 Local 64,884.38

Base 0.00 24.66 1.55 101,024.32

COMMON STOCKB2988H904 03 Oct 2011 06 Oct 2011 GBP/GBB 0.01NUMIS SECURITIES INC.AMLIN PLC

18,498.000 NHHP Local 2.805300 0.00 77.84 1.00 51,813.600.646287

Base 4.340641 0.00 120.44 1.55 80,171.19

03 Oct 2011 06 Oct 2011 GBP/GBBUBS AG

25,925.000 NHHP Local 2.804500 0.00 21.81 1.00 72,683.850.646287

Base 4.339403 0.00 33.75 1.55 112,463.74

03 Oct 2011 06 Oct 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

49,329.000 NHHP Local 2.796200 0.00 206.90 1.00 137,725.850.646287

Base 4.326561 0.00 320.14 1.55 213,103.23

04 Oct 2011 07 Oct 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

41,014.000 NHHP Local 2.730100 0.00 167.96 1.00 111,803.360.649308

Base 4.204630 0.00 258.68 1.54 172,188.48

04 Oct 2011 07 Oct 2011 GBP/GBBUBS AG

2,697.000 NHHP Local 2.730023 0.00 2.21 0.00 7,360.660.649308

Base 4.204512 0.00 3.40 0.00 11,336.16
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05 Oct 2011 10 Oct 2011 GBP/GBBGOLDMAN SACHS + CO

29,827.000 NHHP Local 2.736624 0.00 24.49 0.15 81,600.640.647836

Base 4.224254 0.00 37.80 0.23 125,958.79

05 Oct 2011 10 Oct 2011 GBP/GBB 0.01NUMIS SECURITIES INC.

41,734.000 NHHP Local 2.734300 0.00 171.17 1.00 113,941.110.647836

Base 4.220667 0.00 264.22 1.54 175,879.56

05 Oct 2011 10 Oct 2011 GBP/GBBUBS AG

5,962.000 NHHP Local 2.735859 0.00 4.89 1.00 16,305.300.647836

Base 4.223073 0.00 7.55 1.54 25,168.87

05 Oct 2011 10 Oct 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

47,695.000 NHHP Local 2.736800 0.00 195.80 1.00 130,334.880.647836

Base 4.224526 0.00 302.24 1.54 201,184.99

06 Oct 2011 12 Oct 2011 GBP/GBB 0.011 KEEFE BRUYETTE AND WOOD LIMITED

31,519.000 NHHP Local 2.808800 0.00 132.80 1.00 88,396.770.649414

Base 4.325130 0.00 204.49 1.54 136,117.75

06 Oct 2011 12 Oct 2011 GBP/GBB 0.011 NUMIS SECURITIES INC.

11,924.000 NHHP Local 2.788000 0.00 49.87 1.00 33,193.240.649414

Base 4.293101 0.00 76.79 1.54 51,112.60

06 Oct 2011 GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

11,924.000 NHHP Local 2.788000 0.00 49.87 1.00 33,193.240.649414

Base 4.293101 0.00 76.79 1.54 51,112.60

06 Oct 2011 CANCEL GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

-11,924.000 NHHP Local 2.788000 0.00 -49.87 -1.00 -33,193.240.649414

Base 4.293101 0.00 -76.79 -1.54 -51,112.60

06 Oct 2011 11 Oct 2011 GBP/GBB 0.01THE ROYALBANK OF SCOTLAND N.V.UK EQ

11,924.000 NHHP Local 2.788000 0.00 49.87 1.00 33,193.240.649414

Base 4.293101 0.00 76.79 1.54 51,112.60
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17 Oct 2011 20 Oct 2011 GBP/GBB 0.01KEEFE BRUYETTE AND WOOD LIMITED

19,294.000 NHHP Local 3.154700 0.00 91.30 1.00 60,774.480.633834

Base 4.977171 0.00 144.04 1.58 95,883.91

17 Oct 2011 20 Oct 2011 GBP/GBBUBS AG

6,471.000 NHHP Local 3.164214 0.00 6.14 1.00 20,468.490.633834

Base 4.992181 0.00 9.69 1.58 32,293.14

B2988H904 Total

1,203.05 12.150.00343,813.000 Local 959,595.47

Base 0.00 1,860.02 18.82 1,483,975.01

COMMON STOCK USD.2B29BCK905 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCEURASIAN NATURAL RESOURCES

3,903.000 NHIL Local 5.983900 0.00 11.68 1.00 23,342.480.644662

Base 9.282229 0.00 18.12 1.55 36,208.87

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

3,903.000 NHHJ Local 6.000000 0.00 0.00 0.00 23,418.000.639980

Base 9.375293 0.00 0.00 0.00 36,591.77

B29BCK905 Total

11.68 1.000.007,806.000 Local 46,760.48

Base 0.00 18.12 1.55 72,800.64

COMMON STOCKB2B0DG904 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCREED ELSEVIER PLC

22,373.000 NHIL Local 5.063400 0.00 56.64 1.00 113,225.810.644662

Base 7.854348 0.00 87.86 1.55 175,635.93

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

22,373.000 NHHJ Local 5.105000 0.00 0.00 0.00 114,214.170.639980

Base 7.976811 0.00 0.00 0.00 178,465.21
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B2B0DG904 Total

56.64 1.000.0044,746.000 Local 227,439.98

Base 0.00 87.86 1.55 354,101.14

COMMON STOCK GBP1.B2NGPM900 13 Oct 2011 18 Oct 2011 GBP/GBBM RAMSEY KING SECURITIES, INC.PARAGON GROUP COMPANIES PLC

50,200.000 NHEG Local 1.635500 0.00 114.94 1.00 81,986.160.635768

Base 2.572479 0.00 180.79 1.57 128,956.10

14 Oct 2011 19 Oct 2011 GBP/GBBM RAMSEY KING SECURITIES, INC.

123,500.000 NHEG Local 1.574500 0.00 272.23 1.00 194,177.520.632631

Base 2.488813 0.00 430.31 1.58 306,936.46

17 Oct 2011 20 Oct 2011 GBP/GBBM RAMSEY KING SECURITIES, INC.

85,300.000 NHEG Local 1.573100 0.00 187.86 1.00 133,996.570.633834

Base 2.481880 0.00 296.39 1.58 211,406.41

18 Oct 2011 21 Oct 2011 GBP/GBBM RAMSEY KING SECURITIES, INC.

121,900.000 NHEG Local 1.564400 0.00 266.98 1.00 190,432.380.638774

Base 2.449066 0.00 417.96 1.57 298,121.68

19 Oct 2011 24 Oct 2011 GBP/GBBM RAMSEY KING SECURITIES, INC.

94,300.000 NHEG Local 1.575900 0.00 208.05 1.00 148,398.320.632951

Base 2.489766 0.00 328.70 1.58 234,454.67

B2NGPM900 Total

1,050.06 5.000.00475,200.000 Local 748,990.95

Base 0.00 1,654.15 7.88 1,179,875.32

COMMON STOCK GBP.22B2PDGW903 12 Oct 2011 17 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLCWH SMITH PLC

13,951.000 NHEH Local 5.269400 0.00 36.76 1.00 73,475.640.634639

Base 8.302988 0.00 57.92 1.58 115,775.49
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13 Oct 2011 18 Oct 2011 GBP/GBBLOOP CAPITAL MARKETS LLC

24,870.000 NHEH Local 5.226000 0.00 64.99 1.00 129,904.630.635768

Base 8.219980 0.00 102.22 1.57 204,327.10

B2PDGW903 Total

101.75 2.000.0038,821.000 Local 203,380.27

Base 0.00 160.14 3.15 320,102.59

COMMON STOCK GBP.05B2QKY0906 23 Nov 2011 28 Nov 2011 GBP/GBB 0.02CABRERA CAPITAL MARKETS LLCSHIRE PLC

5,878.000 NHIL Local 19.929900 0.00 58.57 1.00 117,088.380.644662

Base 30.915270 0.00 90.85 1.55 181,627.55

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

5,878.000 NHHJ Local 20.080000 0.00 0.00 0.00 118,030.240.639980

Base 31.375980 0.00 0.00 0.00 184,428.01

B2QKY0906 Total

58.57 1.000.0011,756.000 Local 235,118.62

Base 0.00 90.85 1.55 366,055.56

COMMON STOCK GBP.05B39J2M903 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCUNITED UTILITIES GROUP PLC

9,030.000 NHIL Local 6.026600 0.00 27.21 1.00 54,391.990.644662

Base 9.348465 0.00 42.21 1.55 84,372.88

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

9,030.000 NHHJ Local 6.065000 0.00 0.00 0.00 54,766.950.639980

Base 9.476858 0.00 0.00 0.00 85,576.03

B39J2M903 Total

27.21 1.000.0018,060.000 Local 109,158.94

Base 0.00 42.21 1.55 169,948.91
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COMMON STOCK GBP.02B3CX45903 13 Dec 2011 16 Dec 2011 GBP/GBB 0.01INVESTMENT TECHNOLOGY GROUP LTDCHARTER INTERNATIONAL PLC

6,400.000 NHHV Local 9.355602 0.00 23.95 1.00 59,850.900.644019

Base 14.526904 0.00 37.19 1.55 92,933.44

COMMON STOCK GBP.1B3DMTY906 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCWPP PLC

14,067.000 NHIL Local 6.265600 0.00 44.07 1.00 88,093.130.644662

Base 9.719202 0.00 68.36 1.55 136,650.11

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

14,067.000 NHHJ Local 6.285000 0.00 0.00 0.00 88,411.100.639980

Base 9.820619 0.00 0.00 0.00 138,146.65

B3DMTY906 Total

44.07 1.000.0028,134.000 Local 176,504.23

Base 0.00 68.36 1.55 274,796.76

COMMON STOCKB3FLWH909 08 Dec 2011 13 Dec 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INCBODYCOTE PLC

72,670.000 NHEG Local 2.685200 0.00 312.21 1.00 194,820.270.639693

Base 4.197639 0.00 488.06 1.56 304,552.76

09 Dec 2011 14 Dec 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

69,030.000 NHEG Local 2.636100 0.00 291.15 1.00 181,677.830.639366

Base 4.122991 0.00 455.37 1.56 284,153.10

12 Dec 2011 15 Dec 2011 GBP/GBB 0.01JEFFERIES+ COMPANY INC

14,900.000 NHEG Local 2.583700 0.00 61.60 1.00 38,434.530.641190

Base 4.029539 0.00 96.07 1.56 59,942.50

B3FLWH909 Total

664.96 3.000.00156,600.000 Local 414,932.63

Base 0.00 1,039.50 4.68 648,648.36
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COMMON STOCK GBP.1B3YWCQ906 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCWOLSELEY PLC

7,573.000 NHIL Local 17.496499 0.00 66.25 1.00 132,433.740.644662

Base 27.140578 0.00 102.77 1.55 205,431.28

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

7,573.000 NHHJ Local 18.000000 0.00 0.00 0.00 136,314.000.639980

Base 28.125879 0.00 0.00 0.00 212,997.28

B3YWCQ906 Total

66.25 1.000.0015,146.000 Local 268,747.74

Base 0.00 102.77 1.55 418,428.56

COMMON STOCKB4RNCM901 05 Dec 2011 OPEN GBP/GBBEXCHANGE OFFERROLLS ROYCE HOLDINGS C ENT S

8,501,766.000 NHHJ Local 0.001000 0.00 0.00 0.00 8,501.770.637430

Base 0.001569 0.00 0.00 0.00 13,337.57

COMMON STOCKB4WQ2Z900 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCAGGREKO PLC

3,875.000 NHIL Local 17.042201 0.00 33.02 1.00 66,004.510.644662

Base 26.435870 0.00 51.22 1.55 102,386.23

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

3,875.000 NHHJ Local 17.160000 0.00 0.00 0.00 66,495.000.639980

Base 26.813337 0.00 0.00 0.00 103,901.68

B4WQ2Z900 Total

33.02 1.000.007,750.000 Local 132,499.51

Base 0.00 51.22 1.55 206,287.91

PREFERRED STOCKB51L84905 14 Nov 2011 25 Nov 2011 GBP/GBBEXCHANGE OFFERMCBRIDE

21,715,200.000 NHHV Local 0.001000 0.00 0.00 0.00 21,715.200.629129

Base 0.001589 0.00 0.00 0.00 34,516.29
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COMMON STOCKB59MW6903 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCCAIRN ENERGY PLC

34,813.000 NHIL Local 2.715300 0.00 47.26 1.00 94,479.480.644662

Base 4.211975 0.00 73.31 1.55 146,556.61

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

34,813.000 NHHJ Local 2.786999 0.00 0.00 0.00 97,023.830.639980

Base 4.354822 0.00 0.00 0.00 151,604.47

B59MW6903 Total

47.26 1.000.0069,626.000 Local 191,503.31

Base 0.00 73.31 1.55 298,161.08

REIT GBP.1B5ZN1N909 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCSEGRO PLC

15,672.000 NHIL Local 2.081300 0.00 16.31 1.00 32,600.820.644662

Base 3.228514 0.00 25.30 1.55 50,570.41

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

15,672.000 NHHJ Local 2.095999 0.00 0.00 0.00 32,848.510.639980

Base 3.275101 0.00 0.00 0.00 51,327.40

B5ZN1N909 Total

16.31 1.000.0031,344.000 Local 65,449.33

Base 0.00 25.30 1.55 101,897.81

COMMON STOCK GBP1.B62W23906 23 Nov 2011 28 Nov 2011 GBP/GBBCABRERA CAPITAL MARKETS LLCRESOLUTION LTD

53,293.000 NHIL Local 2.367900 0.00 63.10 1.00 126,128.390.644662

Base 3.673088 0.00 97.88 1.55 195,650.42

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

53,293.000 NHHJ Local 2.302000 0.00 0.00 0.00 122,680.490.639980

Base 3.596987 0.00 0.00 0.00 191,694.25
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B62W23906 Total

63.10 1.000.00106,586.000 Local 248,808.88

Base 0.00 97.88 1.55 387,344.67

COMMON STOCK GBP.2B63H84900 23 Nov 2011 28 Nov 2011 GBP/GBB 0.01CABRERA CAPITAL MARKETS LLCROLLS ROYCE HOLDINGS PLC

28,894.000 NHIL Local 6.728600 0.00 97.21 1.00 194,317.960.644662

Base 10.437408 0.00 150.79 1.55 301,426.11

22 Nov 2011 22 Nov 2011 GBP/GBBASSET TRANSFER AT MARKET NON CASH

28,894.000 NHHJ Local 6.775000 0.00 0.00 0.00 195,756.850.639980

Base 10.586268 0.00 0.00 0.00 305,879.64

B63H84900 Total

97.21 1.000.0057,788.000 Local 390,074.81

Base 0.00 150.79 1.55 607,305.75

POUND STERLING  Total

0.00Local39,759,313.000

0.00Base

157.95

246.62

17,850.32

28,057.10

37,066,015.19

57,994,319.51

SINGAPORE DOLLAR

COMMON STOCK NPV604321901 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDSINGAPORE TECH ENGINEERING

30,000.000 NHIL Local 2.718000 0.00 40.77 32.62 81,466.611.311050

Base 2.073147 0.00 31.10 24.88 62,138.45

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

30,000.000 NHHJ Local 2.750000 0.00 0.00 0.00 82,500.001.304550

Base 2.108007 0.00 0.00 0.00 63,240.20
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604321901 Total

40.77 32.620.0060,000.000 Local 163,966.61

Base 0.00 31.10 24.88 125,378.65

COMMON STOCK NPV610575904 10 Nov 2011 15 Nov 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INCHONG LEONG ASIA LTD

4,500.000 NHEG Local 1.853800 0.00 13.35 3.34 8,325.411.290350

Base 1.436664 0.00 10.35 2.59 6,452.06

11 Nov 2011 16 Nov 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

4,200.000 NHEG Local 1.867400 0.00 12.55 3.14 7,827.391.281000

Base 1.457767 0.00 9.80 2.45 6,110.37

14 Nov 2011 17 Nov 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

4,800.000 NHEG Local 1.819900 0.00 13.98 3.49 8,718.051.290650

Base 1.410065 0.00 10.83 2.70 6,754.77

15 Nov 2011 18 Nov 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

2,700.000 NHEG Local 1.769500 0.00 7.64 1.91 4,768.101.292850

Base 1.368682 0.00 5.91 1.48 3,688.05

16 Nov 2011 21 Nov 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

10,200.000 NHEG Local 1.718800 0.00 28.05 7.01 17,496.701.291900

Base 1.330444 0.00 21.71 5.43 13,543.39

17 Nov 2011 22 Nov 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

20,000.000 NHEG Local 1.727900 0.00 55.29 13.82 34,488.891.293200

Base 1.336143 0.00 42.75 10.69 26,669.42

18 Nov 2011 23 Nov 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

3,200.000 NHEG Local 1.677800 0.00 8.59 2.15 5,358.221.296700

Base 1.293900 0.00 6.62 1.66 4,132.20
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21 Nov 2011 24 Nov 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

6,800.000 NHEG Local 1.623500 0.00 17.66 4.42 11,017.721.302600

Base 1.246353 0.00 13.56 3.39 8,458.25

610575904 Total

157.11 39.280.0056,400.000 Local 98,000.48

Base 0.00 121.53 30.39 75,808.51

COMMON STOCK NPV614399905 13 Oct 2011 18 Oct 2011 SGD/SG3CABRERA CAPITAL MARKETS LLCCSE GLOBAL LTD

80,000.000 NHEH Local 0.853300 0.00 68.26 27.31 68,168.431.280600

Base 0.666328 0.00 53.30 21.33 53,231.63

14 Oct 2011 19 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

79,000.000 NHEH Local 0.839400 0.00 66.31 26.53 66,219.761.266350

Base 0.662850 0.00 52.36 20.95 52,291.83

17 Oct 2011 20 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

93,000.000 NHEH Local 0.851600 0.00 79.20 31.68 79,087.921.267700

Base 0.671768 0.00 62.48 24.99 62,386.94

18 Oct 2011 21 Oct 2011 SGD/SG3UBS SECURITIES ASIA LTD

55,000.000 NHEH Local 0.783400 0.00 43.09 17.23 43,026.681.269800

Base 0.616948 0.00 33.93 13.57 33,884.61

614399905 Total

256.86 102.750.00307,000.000 Local 256,502.79

Base 0.00 202.07 80.84 201,795.01

COMMON STOCK616447900 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDGOLDEN AGRI RESOURCES LTD

112,000.000 NHIL Local 0.663000 0.00 37.13 29.70 74,189.171.311050

Base 0.505702 0.00 28.32 22.65 56,587.60
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22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

112,000.000 NHHJ Local 0.645000 0.00 0.00 0.00 72,240.001.304550

Base 0.494423 0.00 0.00 0.00 55,375.42

616447900 Total

37.13 29.700.00224,000.000 Local 146,429.17

Base 0.00 28.32 22.65 111,963.02

COMMON STOCK NPV617520903 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDDBS GROUP HOLDINGS LTD

33,000.000 NHIL Local 12.076100 0.00 199.26 159.40 398,152.641.311050

Base 9.211014 0.00 151.99 121.58 303,689.90

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

33,000.000 NHHJ Local 12.220000 0.00 0.00 0.00 403,260.001.304550

Base 9.367215 0.00 0.00 0.00 309,118.09

617520903 Total

199.26 159.400.0066,000.000 Local 801,412.64

Base 0.00 151.99 121.58 612,807.99

COMMON STOCK NPV619792005 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDCITY DEVELOPMENTS LTD

10,000.000 NHIL Local 9.709000 0.00 48.55 38.84 97,002.611.311050

Base 7.405515 0.00 37.03 29.63 73,988.49

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

10,000.000 NHHJ Local 9.930000 0.00 0.00 0.00 99,300.001.304550

Base 7.611820 0.00 0.00 0.00 76,118.20

619792005 Total

48.55 38.840.0020,000.000 Local 196,302.61

Base 0.00 37.03 29.63 150,106.69
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COMMON STOCK619935901 13 Oct 2011 18 Oct 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INCHO BEE INVESTMENT LTD

76,000.000 NHEG Local 1.292600 0.00 157.18 39.29 98,041.131.280600

Base 1.009371 0.00 122.74 30.68 76,558.75

14 Oct 2011 19 Oct 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

25,000.000 NHEG Local 1.295900 0.00 51.84 12.96 32,332.701.266350

Base 1.023335 0.00 40.94 10.23 25,532.20

17 Oct 2011 20 Oct 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

36,000.000 NHEG Local 1.301500 0.00 74.97 18.74 46,760.291.267700

Base 1.026662 0.00 59.14 14.78 36,885.93

18 Oct 2011 21 Oct 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

41,000.000 NHEG Local 1.278400 0.00 83.86 20.96 52,309.581.269800

Base 1.006773 0.00 66.04 16.51 41,195.13

19 Oct 2011 24 Oct 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

46,000.000 NHEG Local 1.289200 0.00 94.89 23.72 59,184.591.265750

Base 1.018527 0.00 74.97 18.74 46,758.51

20 Oct 2011 25 Oct 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

35,000.000 NHEG Local 1.286100 0.00 72.02 18.00 44,923.481.273000

Base 1.010291 0.00 56.58 14.14 35,289.46

21 Oct 2011 27 Oct 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

220,000.000 NHEG Local 1.276200 0.00 449.22 112.30 280,202.481.274500

Base 1.001334 0.00 352.47 88.11 219,852.87

24 Oct 2011 28 Oct 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

67,000.000 NHEG Local 1.283500 0.00 137.59 34.39 85,822.521.265650

Base 1.014103 0.00 108.71 27.17 67,809.05

25 Oct 2011 31 Oct 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

39,000.000 NHEG Local 1.255700 0.00 78.36 19.59 48,874.351.263150

Base 0.994102 0.00 62.04 15.51 38,692.44
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27 Oct 2011 01 Nov 2011 SGD/SG3NOMURA SECURITIES INTERNATIONAL INC

16,000.000 NHEG Local 1.264600 0.00 32.37 8.09 20,193.141.246350

Base 1.014643 0.00 25.97 6.49 16,201.82

619935901 Total

1,232.30 308.040.00601,000.000 Local 768,644.26

Base 0.00 969.60 242.36 604,776.16

COMMON STOCK NPV620513903 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDSEMBCORP MARINE LTD

19,000.000 NHIL Local 3.800500 0.00 36.10 28.88 72,144.521.311050

Base 2.898822 0.00 27.54 22.03 55,028.05

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

19,000.000 NHHJ Local 3.790000 0.00 0.00 0.00 72,010.001.304550

Base 2.905216 0.00 0.00 0.00 55,199.11

620513903 Total

36.10 28.880.0038,000.000 Local 144,154.52

Base 0.00 27.54 22.03 110,227.16

COMMON STOCK NPV624226007 23 Nov 2011 28 Nov 2011 SGD/SG4 0.02MORGAN STANLEY CO INCORPORATEDJARDINE CYCLE + CARRIAGE LTD

2,000.000 NHIL Local 44.075000 0.00 44.08 35.26 88,070.661.311050

Base 33.618092 0.00 33.62 26.89 67,175.67

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHJ Local 43.900000 0.00 0.00 0.00 87,800.001.304550

Base 33.651450 0.00 0.00 0.00 67,302.90

624226007 Total

44.08 35.260.004,000.000 Local 175,870.66

Base 0.00 33.62 26.89 134,478.57
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COMMON STOCK NPV630386902 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDSINGAPORE EXCHANGE LTD

26,000.000 NHIL Local 6.065800 0.00 78.86 63.08 157,568.861.311050

Base 4.626673 0.00 60.15 48.11 120,185.24

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

26,000.000 NHHJ Local 6.100000 0.00 0.00 0.00 158,600.001.304550

Base 4.675942 0.00 0.00 0.00 121,574.49

630386902 Total

78.86 63.080.0052,000.000 Local 316,168.86

Base 0.00 60.15 48.11 241,759.73

COMMON STOCK NPV630930907 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDCAPITALAND LTD

39,000.000 NHIL Local 2.444900 0.00 47.68 38.14 95,265.281.311050

Base 1.864841 0.00 36.37 29.09 72,663.35

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

39,000.000 NHHJ Local 2.540000 0.00 0.00 0.00 99,060.001.304550

Base 1.947032 0.00 0.00 0.00 75,934.23

630930907 Total

47.68 38.140.0078,000.000 Local 194,325.28

Base 0.00 36.37 29.09 148,597.58

COMMON STOCK USD.1636679003 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDGENTING SINGAPORE PLC

67,000.000 NHIL Local 1.506600 0.00 50.47 40.38 100,851.351.311050

Base 1.149155 0.00 38.50 30.80 76,924.11

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

67,000.000 NHHJ Local 1.505000 0.00 0.00 0.00 100,835.001.304550

Base 1.153654 0.00 0.00 0.00 77,294.85
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636679003 Total

50.47 40.380.00134,000.000 Local 201,686.35

Base 0.00 38.50 30.80 154,218.96

COMMON STOCK NPV660373903 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDCOMFORTDELGRO CORP LTD

34,000.000 NHIL Local 1.391600 0.00 23.66 18.93 47,271.811.311050

Base 1.061439 0.00 18.05 14.44 36,056.45

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

34,000.000 NHHJ Local 1.395000 0.00 0.00 0.00 47,430.001.304550

Base 1.069334 0.00 0.00 0.00 36,357.36

660373903 Total

23.66 18.930.0068,000.000 Local 94,701.81

Base 0.00 18.05 14.44 72,413.81

COMMON STOCK NPV681173001 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDSINGAPORE AIRLINES LTD

9,000.000 NHIL Local 10.350000 0.00 46.58 37.26 93,066.161.311050

Base 7.894436 0.00 35.53 28.42 70,985.97

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

9,000.000 NHHJ Local 10.460000 0.00 0.00 0.00 94,140.001.304550

Base 8.018090 0.00 0.00 0.00 72,162.81

681173001 Total

46.58 37.260.0018,000.000 Local 187,206.16

Base 0.00 35.53 28.42 143,148.78

COMMON STOCK NPV691678007 23 Nov 2011 28 Nov 2011 SGD/SG4 0.01MORGAN STANLEY CO INCORPORATEDUNITED OVERSEAS BANK LTD

22,000.000 NHIL Local 14.907300 0.00 163.98 131.18 327,665.441.311050

Base 11.370505 0.00 125.08 100.06 249,925.97
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22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

22,000.000 NHHJ Local 15.280000 0.00 0.00 0.00 336,160.001.304550

Base 11.712851 0.00 0.00 0.00 257,682.73

691678007 Total

163.98 131.180.0044,000.000 Local 663,825.44

Base 0.00 125.08 100.06 507,608.70

COMMON STOCK NPVB01289907 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDSINGAPORE PRESS HOLDINGS LTD

61,000.000 NHIL Local 3.839500 0.00 117.10 93.68 233,998.721.311050

Base 2.928569 0.00 89.32 71.45 178,481.92

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

61,000.000 NHHJ Local 3.850000 0.00 0.00 0.00 234,850.001.304550

Base 2.951209 0.00 0.00 0.00 180,023.76

B01289907 Total

117.10 93.680.00122,000.000 Local 468,848.72

Base 0.00 89.32 71.45 358,505.68

COMMON STOCK HKD.25B01CLC903 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDNOBLE GROUP LTD

60,000.000 NHIL Local 1.083700 0.00 32.51 26.01 64,963.481.311050

Base 0.826589 0.00 24.80 19.84 49,550.73

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

60,000.000 NHHJ Local 1.065000 0.00 0.00 0.00 63,900.001.304550

Base 0.816374 0.00 0.00 0.00 48,982.41

B01CLC903 Total

32.51 26.010.00120,000.000 Local 128,863.48

Base 0.00 24.80 19.84 98,533.14
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COMMON STOCK NPVB02PY0905 05 Oct 2011 05 Oct 2011 SGD/SG3CUSIP CHANGE NON CASHSINGAPORE TELECOM LTD

52,000.000 NHHJ Local 0.000000 0.00 0.00 0.00 0.001.304150

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK NPVB02PY2901 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDSINGAPORE TELECOM LTD

101,000.000 NHIL Local 3.110200 0.00 157.07 125.65 313,847.481.311050

Base 2.372297 0.00 119.80 95.84 239,386.35

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

101,000.000 NHHJ Local 3.140000 0.00 0.00 0.00 317,140.001.304550

Base 2.406960 0.00 0.00 0.00 243,102.99

B02PY2901 Total

157.07 125.650.00202,000.000 Local 630,987.48

Base 0.00 119.80 95.84 482,489.34

COMMON STOCK NPVB05Q3L908 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDOLAM INTERNATIONAL LTD

16,000.000 NHIL Local 2.268400 0.00 18.15 14.52 36,261.731.311050

Base 1.730216 0.00 13.84 11.08 27,658.54

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

16,000.000 NHHJ Local 2.250000 0.00 0.00 0.00 36,000.001.304550

Base 1.724733 0.00 0.00 0.00 27,595.72

B05Q3L908 Total

18.15 14.520.0032,000.000 Local 72,261.73

Base 0.00 13.84 11.08 55,254.26

COMMON STOCK NPVB08X16905 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDSEMBCORP INDUSTRIES LTD

17,000.000 NHIL Local 4.105900 0.00 34.90 27.92 69,737.481.311050

Base 3.131765 0.00 26.62 21.30 53,192.08
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22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

17,000.000 NHHJ Local 4.040000 0.00 0.00 0.00 68,680.001.304550

Base 3.096854 0.00 0.00 0.00 52,646.51

B08X16905 Total

34.90 27.920.0034,000.000 Local 138,417.48

Base 0.00 26.62 21.30 105,838.59

COMMON STOCK NPVB0F9V2906 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDOVERSEA CHINESE BANKING CORP

55,000.000 NHIL Local 7.908900 0.00 217.49 174.00 434,598.011.311050

Base 6.032493 0.00 165.89 132.72 331,488.51

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

55,000.000 NHHJ Local 8.040000 0.00 0.00 0.00 442,200.001.304550

Base 6.163045 0.00 0.00 0.00 338,967.46

B0F9V2906 Total

217.49 174.000.00110,000.000 Local 876,798.01

Base 0.00 165.89 132.72 670,455.97

COMMON STOCK NPVB0WCDT901 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDCOSCO CORP SINGAPORE LTD

41,000.000 NHIL Local 0.885200 0.00 18.15 14.52 36,260.531.311050

Base 0.675184 0.00 13.84 11.08 27,657.63

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

41,000.000 NHHJ Local 0.880000 0.00 0.00 0.00 36,080.001.304550

Base 0.674562 0.00 0.00 0.00 27,657.05

B0WCDT901 Total

18.15 14.520.0082,000.000 Local 72,340.53

Base 0.00 13.84 11.08 55,314.68
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COMMON STOCK NPVB17KC6900 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDWILMAR INTERNATIONAL LTD

21,000.000 NHIL Local 5.071400 0.00 53.25 42.60 106,403.551.311050

Base 3.868197 0.00 40.62 32.49 81,159.03

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

21,000.000 NHHJ Local 5.100000 0.00 0.00 0.00 107,100.001.304550

Base 3.909394 0.00 0.00 0.00 82,097.27

B17KC6900 Total

53.25 42.600.0042,000.000 Local 213,503.55

Base 0.00 40.62 32.49 163,256.30

COMMON STOCK NPVB17NLV909 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDFRASER AND NEAVE LTD

21,000.000 NHIL Local 6.179000 0.00 64.88 51.90 129,642.221.311050

Base 4.713016 0.00 49.49 39.59 98,884.27

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

21,000.000 NHHJ Local 6.100000 0.00 0.00 0.00 128,100.001.304550

Base 4.675942 0.00 0.00 0.00 98,194.78

B17NLV909 Total

64.88 51.900.0042,000.000 Local 257,742.22

Base 0.00 49.49 39.59 197,079.05

COMMON STOCK NPVB1VQ5C905 23 Nov 2011 28 Nov 2011 SGD/SG4MORGAN STANLEY CO INCORPORATEDKEPPEL CORP LTD

21,000.000 NHIL Local 8.926700 0.00 93.73 74.98 187,291.991.311050

Base 6.808817 0.00 71.49 57.19 142,856.48

22 Nov 2011 22 Nov 2011 SGD/SG3ASSET TRANSFER AT MARKET NON CASH

21,000.000 NHHJ Local 9.000000 0.00 0.00 0.00 189,000.001.304550

Base 6.898930 0.00 0.00 0.00 144,877.54
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B1VQ5C905 Total

93.73 74.980.0042,000.000 Local 376,291.99

Base 0.00 71.49 57.19 287,734.02

SINGAPORE DOLLAR  Total

0.00Local2,650,400.000

0.00Base

1,749.52

1,344.75

3,270.62

2,532.19

7,645,252.83

5,869,550.35

SOUTH AFRICAN RAND

COMMON STOCK604077909 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHAFRICAN BANK INVESTMENTS LTD

17,264.000 NHHJ Local 33.500000 0.00 0.00 0.00 578,344.008.341250

Base 4.016185 0.00 0.00 0.00 69,335.41

COMMON STOCK ZAR.05604112904 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHAFRICAN RAINBOW MINERALS LTD

8,129.000 NHHJ Local 169.020000 0.00 0.00 0.00 1,373,963.588.341250

Base 20.263150 0.00 0.00 0.00 164,719.15

COMMON STOCK ZAR.05610008906 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHBIDVEST GROUP LTD

7,337.000 NHHJ Local 153.510000 0.00 0.00 0.00 1,126,302.878.341250

Base 18.403717 0.00 0.00 0.00 135,028.07

COMMON STOCK612793901 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHSTEINHOFF INTL HOLDINGS LTD

25,354.000 NHHJ Local 22.570000 0.00 0.00 0.00 572,239.788.341250

Base 2.705829 0.00 0.00 0.00 68,603.60

COMMON STOCK ZAR.05615333903 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHAVENG LTD

9,253.000 NHHJ Local 36.080000 0.00 0.00 0.00 333,848.248.341249

Base 4.325491 0.00 0.00 0.00 40,023.77
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UNIT ZAR.001620884908 09 Dec 2011 19 Dec 2011 ZAR/ZA3SPINOFF NON CASHREDEFINE PROPERTIES LTD

176,876.000 NHIL Local 7.554548 0.00 0.00 0.00 1,336,218.358.556800

Base 0.882871 0.00 0.00 0.00 156,158.65

COMMON STOCK ZAR.5628021909 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHGOLD FIELDS LTD

10,886.000 NHHJ Local 129.580000 0.00 0.00 0.00 1,410,607.888.341250

Base 15.534842 0.00 0.00 0.00 169,112.29

COMMON STOCK ZAR.01635026909 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHNORTHAM PLATINUM LTD

14,889.000 NHHJ Local 31.400000 0.00 0.00 0.00 467,514.608.341249

Base 3.764424 0.00 0.00 0.00 56,048.51

COMMON STOCK ZAR.5641056908 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHHARMONY GOLD MINING CO LTD

7,311.000 NHHJ Local 105.520000 0.00 0.00 0.00 771,456.728.341250

Base 12.650382 0.00 0.00 0.00 92,486.94

COMMON STOCK ZAR.01641880901 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHEXXARO RESOURCES LTD

5,139.000 NHHJ Local 172.000000 0.00 0.00 0.00 883,908.008.341250

Base 20.620411 0.00 0.00 0.00 105,968.29

COMMON STOCK651505901 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHLIBERTY HOLDINGS LTD

1,919.000 NHHJ Local 79.300000 0.00 0.00 0.00 152,176.708.341251

Base 9.506967 0.00 0.00 0.00 18,243.87

COMMON STOCK ZAR.25656565900 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHANGLOGOLD ASHANTI LTD

4,738.000 NHHJ Local 366.000000 0.00 0.00 0.00 1,734,108.008.341250

Base 43.878316 0.00 0.00 0.00 207,895.46

COMMON STOCK ZAR10.658857909 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHTELKOM SA LTD

3,846.000 NHHJ Local 29.000000 0.00 0.00 0.00 111,534.008.341248

Base 3.476698 0.00 0.00 0.00 13,371.38
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COMMON STOCK ZAR.01660699901 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHFIRSTRAND LTD

62,461.000 NHHJ Local 18.900000 0.00 0.00 0.00 1,180,512.908.341250

Base 2.265847 0.00 0.00 0.00 141,527.10

COMMON STOCK ZAR.02662269901 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHNASPERS LTD N SHS

4,356.000 NHHJ Local 351.000000 0.00 0.00 0.00 1,528,956.008.341250

Base 42.080023 0.00 0.00 0.00 183,300.58

COMMON STOCK ZAR1.662800903 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHNEDBANK GROUP LTD

3,578.000 NHHJ Local 135.520000 0.00 0.00 0.00 484,890.568.341250

Base 16.246965 0.00 0.00 0.00 58,131.64

COMMON STOCK ZAR.1672872900 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHREUNERT LTD

3,531.000 NHHJ Local 61.860000 0.00 0.00 0.00 218,427.668.341251

Base 7.416154 0.00 0.00 0.00 26,186.44

COMMON STOCK ZAR.1676100902 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHANGLO AMERICAN PLATINUM LTD

2,107.000 NHHJ Local 535.590000 0.00 0.00 0.00 1,128,488.138.341250

Base 64.209801 0.00 0.00 0.00 135,290.05

COMMON STOCK ZAR1.677700908 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHSAPPI LIMITED

10,385.000 NHHJ Local 23.160000 0.00 0.00 0.00 240,516.608.341250

Base 2.776562 0.00 0.00 0.00 28,834.60

COMMON STOCK680157906 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHSHOPRITE HOLDINGS LTD

6,390.000 NHHJ Local 120.980000 0.00 0.00 0.00 773,062.208.341250

Base 14.503822 0.00 0.00 0.00 92,679.42

COMMON STOCKACI00CAS6 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHMMI HOLDINGS LTD

21,812.000 NHHJ Local 16.600000 0.00 0.00 0.00 362,079.208.341249

Base 1.990110 0.00 0.00 0.00 43,408.27
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COMMON STOCK ZAR.1B030GJ908 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHSTANDARD BANK GROUP LTD

17,135.000 NHHJ Local 92.490000 0.00 0.00 0.00 1,584,816.158.341250

Base 11.088266 0.00 0.00 0.00 189,997.44

COMMON STOCK ZAR.04B095WZ907 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHIMPERIAL HOLDINGS LTD

4,791.000 NHHJ Local 116.000000 0.00 0.00 0.00 555,756.008.341250

Base 13.906788 0.00 0.00 0.00 66,627.42

COMMON STOCK ZAR.1B0J4PP909 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHTIGER BRANDS LTD

3,979.000 NHHJ Local 225.510000 0.00 0.00 0.00 897,304.298.341250

Base 27.035516 0.00 0.00 0.00 107,574.32

COMMON STOCK ZAR.01B0L675905 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHSANLAM LTD

33,607.000 NHHJ Local 28.170000 0.00 0.00 0.00 946,709.198.341250

Base 3.377192 0.00 0.00 0.00 113,497.28

COMMON STOCK ZAR.1B0N3K5905 23 Nov 2011 30 Nov 2011 ZAR/ZA3NATEXIS BLEICHROEDER INCMURRAY + ROBERTS HOLDINGS

2,687.000 NHIL Local 23.836598 0.00 64.05 0.00 63,984.898.556800

Base 2.785691 0.00 7.49 0.00 7,477.67

22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASH

2,687.000 NHHJ Local 24.450000 0.00 0.00 0.00 65,697.158.341245

Base 2.931217 0.00 0.00 0.00 7,876.18

B0N3K5905 Total

64.05 0.000.005,374.000 Local 129,682.04

Base 0.00 7.49 0.00 15,353.85

COMMON STOCKB17BBR905 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHINVESTEC LTD

7,002.000 NHHJ Local 43.550000 0.00 0.00 0.00 304,937.108.341250

Base 5.221040 0.00 0.00 0.00 36,557.72
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COMMON STOCKB1FFT7902 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHIMPALA PLATINUM HOLDINGS LTD

8,235.000 NHHJ Local 169.970000 0.00 0.00 0.00 1,399,702.958.341250

Base 20.377042 0.00 0.00 0.00 167,804.94

COMMON STOCKB1G426907 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHKUMBA IRON ORE LTD

2,099.000 NHHJ Local 482.040000 0.00 0.00 0.00 1,011,801.968.341250

Base 57.789900 0.00 0.00 0.00 121,301.00

COMMON STOCK ZAR.1B1XHRP900 22 Nov 2011 22 Nov 2011 ZAR/ZA3ASSET TRANSFER AT MARKET NON CASHPRETORIA PORTLAND CEMENT CO

6,583.000 NHHJ Local 26.100000 0.00 0.00 0.00 171,816.308.341249

Base 3.129028 0.00 0.00 0.00 20,598.39

SOUTH AFRICAN RAND  Total

0.00Local496,366.000

0.00Base

0.00

0.00

64.05

7.49

23,771,681.95

2,845,665.85

SOUTH KOREAN WON

COMMON STOCK614938900 13 Oct 2011 17 Oct 2011 KRW/KR3 0.01LOOP CAPITAL MARKETS LLCDAEDUCK ELECTRONICS CO

133,800.000 NHEH Local 8,818.728700 0.00 1,297,940.00 3,539,838.00 1,175,108,122.001,155.900000

Base 7.629318 0.00 1,122.88 3,062.41 1,016,617.46

COMMON STOCK615049905 28 Nov 2011 30 Nov 2011 KRW/KR3 0.03CREDIT SUISSE FIRST BOSTON (EUROPE)YOUNGONE HOLDINGS CO LTD

328.000 NHHV Local 60,400.304878 0.00 9,900.00 59,434.00 19,741,966.001,154.400000

Base 52.321816 0.00 8.58 51.48 17,101.50

29 Nov 2011 01 Dec 2011 KRW/KR3 0.03CREDIT SUISSE FIRST BOSTON (EUROPE)

2,604.000 NHHV Local 58,829.454685 0.00 76,590.00 459,576.00 152,655,734.001,145.250000

Base 51.368221 0.00 66.88 401.29 133,294.68

30 Nov 2011 02 Dec 2011 KRW/KR3 0.03UBS SECURITIES PTE.LTD., SEOUL

9,947.000 NHHV Local 60,257.343923 0.00 299,690.00 1,798,139.00 597,281,971.001,142.700000

Base 52.732427 0.00 262.26 1,573.59 522,693.59



Prepared by State StreetPage 2454

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Dec 2011 05 Dec 2011 KRW/KR3 0.03CREDIT SUISSE FIRST BOSTON (EUROPE)

921.000 NHHV Local 61,252.768730 0.00 28,200.00 169,242.00 56,216,358.001,126.250000

Base 54.386476 0.00 25.04 150.27 49,914.64

615049905 Total

414,380.00 2,486,391.000.0013,800.000 Local 825,896,029.00

Base 0.00 362.76 2,176.63 723,004.41

COMMON STOCK625120001 08 Dec 2011 12 Dec 2011 KRW/KR3 0.02NOMURA FINANCIAL AND INVESTMENDAISHIN SECURITIES CO LTD

7,620.000 NHEG Local 10,801.128740 0.00 131,680.00 246,914.00 81,926,007.001,131.500000

Base 9.545850 0.00 116.38 218.22 72,404.78

09 Dec 2011 13 Dec 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

9,260.000 NHEG Local 10,660.398056 0.00 157,940.00 296,146.00 98,261,200.001,146.800000

Base 9.295778 0.00 137.72 258.24 85,682.94

12 Dec 2011 14 Dec 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

5,610.000 NHEG Local 10,723.853119 0.00 96,250.00 180,482.00 59,884,084.001,146.950000

Base 9.349887 0.00 83.92 157.36 52,211.59

13 Dec 2011 15 Dec 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

11,690.000 NHEG Local 10,356.437382 0.00 193,700.00 363,200.00 120,509,853.001,153.800000

Base 8.975938 0.00 167.88 314.79 104,446.05

14 Dec 2011 16 Dec 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

4,790.000 NHEG Local 10,304.411900 0.00 78,970.00 148,074.00 49,131,089.001,156.250000

Base 8.911924 0.00 68.30 128.06 42,491.75

15 Dec 2011 19 Dec 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

4,972.000 NHEG Local 10,269.074216 0.00 81,690.00 153,174.00 50,822,973.001,162.950000

Base 8.830194 0.00 70.24 131.71 43,701.77
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16 Dec 2011 20 Dec 2011 KRW/KR3 0.01NOMURA FINANCIAL AND INVESTMEN

4,657.000 NHEG Local 10,238.859566 0.00 76,290.00 143,048.00 47,463,031.001,158.650000

Base 8.836887 0.00 65.84 123.46 40,964.08

625120001 Total

816,520.00 1,531,038.000.0048,599.000 Local 507,998,237.00

Base 0.00 710.28 1,331.84 441,902.96

COMMON STOCK629090903 23 Dec 2011 27 Dec 2011 KRW/KR3DONGWON SECURITIESLG UPLUS CORP

100,000.000 NHHV Local 7,705.449000 0.00 385,270.00 2,311,498.00 767,848,132.001,150.200000

Base 6.699225 0.00 334.96 2,009.65 667,577.93

28 Dec 2011 OPEN KRW/KR3DONGWON SECURITIES

83,456.000 NHHV Local 7,158.505296 0.00 298,710.00 1,792,180.00 595,329,328.001,155.650000

Base 6.194354 0.00 258.48 1,550.80 515,146.74

629090903 Total

683,980.00 4,103,678.000.00183,456.000 Local 1,363,177,460.00

Base 0.00 593.44 3,560.45 1,182,724.67

COMMON STOCK634691901 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHLG CHEM LTD

924.000 NHHJ Local 321,000.000000 0.00 0.00 0.00 296,604,000.001,140.600014

Base 281.430823 0.00 0.00 0.00 260,042.08

COMMON STOCK639750900 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHSHINHAN FINANCIAL GROUP LTD

9,760.000 NHHJ Local 38,800.000000 0.00 0.00 0.00 378,688,000.001,140.599984

Base 34.017184 0.00 0.00 0.00 332,007.72

COMMON STOCK640605903 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHS OIL CORPORATION

3,767.000 NHHJ Local 109,000.000000 0.00 0.00 0.00 410,603,000.001,140.600008

Base 95.563738 0.00 0.00 0.00 359,988.60
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COMMON STOCK644662900 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHHYUNDAI HEAVY INDUSTRIES

446.000 NHHJ Local 266,000.000000 0.00 0.00 0.00 118,636,000.001,140.600039

Base 233.210583 0.00 0.00 0.00 104,011.92

COMMON STOCK644954000 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHHYUNDAI MOBIS

726.000 NHHJ Local 308,500.000000 0.00 0.00 0.00 223,971,000.001,140.600005

Base 270.471680 0.00 0.00 0.00 196,362.44

COMMON STOCK645108903 13 Oct 2011 17 Oct 2011 KRW/KR3 0.04CITIGROUPGLBL MARKTET KOERA SECS LTHYUNDAI HYSCO

500.000 NHEH Local 44,949.506000 0.00 24,722.00 67,424.00 22,382,607.001,155.900000

Base 38.887020 0.00 21.39 58.33 19,363.79

13 Oct 2011 17 Oct 2011 KRW/KR3 0.04LOOP CAPITAL MARKETS LLC

3,130.000 NHEH Local 45,017.891374 0.00 154,997.00 422,718.00 140,328,285.001,155.900000

Base 38.946182 0.00 134.09 365.70 121,401.75

645108903 Total

179,719.00 490,142.000.003,630.000 Local 162,710,892.00

Base 0.00 155.48 424.03 140,765.54

COMMON STOCK646297903 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHINDUSTRIAL BANK OF KOREA

14,280.000 NHHJ Local 13,400.000000 0.00 0.00 0.00 191,352,000.001,140.600031

Base 11.748202 0.00 0.00 0.00 167,764.33

COMMON STOCK649504909 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHKOREA EXCHANGE BANK

18,990.000 NHHJ Local 7,850.000000 0.00 0.00 0.00 149,071,500.001,140.599969

Base 6.882343 0.00 0.00 0.00 130,695.69

COMMON STOCK653426908 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHWOORI FINANCE HOLDINGS CO

25,660.000 NHHJ Local 9,300.000000 0.00 0.00 0.00 238,638,000.001,140.600013

Base 8.153603 0.00 0.00 0.00 209,221.46
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COMMON STOCK689684900 13 Oct 2011 17 Oct 2011 KRW/KR3 0.50LOOP CAPITAL MARKETS LLCORION CORP

1,554.000 NHEH Local 527,079.794080 0.00 900,990.00 2,457,246.00 815,723,764.001,155.900000

Base 455.990825 0.00 779.47 2,125.83 705,704.44

COMMON STOCKB00LR0904 13 Oct 2011 17 Oct 2011 KRW/KR3 0.02LOOP CAPITAL MARKETS LLCHALLA CLIMATE CONTROL

24,750.000 NHEH Local 22,765.030303 0.00 619,778.00 1,690,304.00 561,124,418.001,155.900000

Base 19.694636 0.00 536.19 1,462.33 485,443.74

COMMON STOCKB0RNRF908 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHHANA FINANCIAL GROUP

6,090.000 NHHJ Local 37,200.000000 0.00 0.00 0.00 226,548,000.001,140.599989

Base 32.614414 0.00 0.00 0.00 198,621.78

COMMON STOCKB232R0909 22 Nov 2011 22 Nov 2011 KRW/KR3ASSET TRANSFER AT MARKET NON CASHSK INNOVATION CO LTD

2,292.000 NHHJ Local 164,500.000000 0.00 0.00 0.00 377,034,000.001,140.600004

Base 144.222339 0.00 0.00 0.00 330,557.60

SOUTH KOREAN WON  Total

0.00Local492,524.000

0.00Base

16,298,637.00

14,143.52

4,913,307.00

4,260.50

8,022,884,422.00

6,985,436.84

SWEDISH KRONA

COMMON STOCK NPV481334902 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALSKANDINAVISKA ENSKILDA BAN A

18,996.000 NHIL Local 35.245300 0.00 234.33 0.00 669,285.396.914700

Base 5.097155 0.00 33.89 0.00 96,791.67

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

18,996.000 NHHJ Local 35.960000 0.00 0.00 0.00 683,096.166.832600

Base 5.263004 0.00 0.00 0.00 99,976.02

481334902 Total

234.33 0.000.0037,992.000 Local 1,352,381.55

Base 0.00 33.89 0.00 196,767.69
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COMMON STOCK NPV484652904 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALSWEDBANK AB   A SHARES

9,883.000 NHIL Local 80.607400 0.00 278.83 0.00 796,364.106.914700

Base 11.657397 0.00 40.32 0.00 115,169.73

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

9,883.000 NHHJ Local 83.600000 0.00 0.00 0.00 826,218.806.832600

Base 12.235460 0.00 0.00 0.00 120,923.05

484652904 Total

278.83 0.000.0019,766.000 Local 1,622,582.90

Base 0.00 40.32 0.00 236,092.78

COMMON STOCK NPV503606907 23 Nov 2011 28 Nov 2011 SEK/SE1 0.01MERRILL LYNCH INTERNATIONALHOLMEN AB B SHS

892.000 NHIL Local 170.774700 0.00 53.32 0.00 152,277.716.914700

Base 24.697340 0.00 7.71 0.00 22,022.32

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

892.000 NHHJ Local 172.000000 0.00 0.00 0.00 153,424.006.832601

Base 25.173430 0.00 0.00 0.00 22,454.70

503606907 Total

53.32 0.000.001,784.000 Local 305,701.71

Base 0.00 7.71 0.00 44,477.02

COMMON STOCK NPV538003906 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALNORDEA BANK AB

38,266.000 NHIL Local 49.983300 0.00 669.43 0.00 1,911,991.536.914700

Base 7.228557 0.00 96.81 0.00 276,511.13

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

38,266.000 NHHJ Local 50.850000 0.00 0.00 0.00 1,945,826.106.832600

Base 7.442262 0.00 0.00 0.00 284,785.60
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538003906 Total

669.43 0.000.0076,532.000 Local 3,857,817.63

Base 0.00 96.81 0.00 561,296.73

COMMON STOCK SEK1.555404904 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALSECURITAS AB B SHS

4,292.000 NHIL Local 57.973300 0.00 87.09 0.00 248,734.316.914700

Base 8.384066 0.00 12.59 0.00 35,971.82

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

4,292.000 NHHJ Local 59.000000 0.00 0.00 0.00 253,228.006.832601

Base 8.635072 0.00 0.00 0.00 37,061.73

555404904 Total

87.09 0.000.008,584.000 Local 501,962.31

Base 0.00 12.59 0.00 73,033.55

COMMON STOCK NPV567959903 04 Oct 2011 07 Oct 2011 SEK/SE1 0.01INVESTMENT TECHNOLOGY GROUP LTDINVESTOR AB B SHS

25,525.000 NHHJ Local 118.705500 0.00 1,060.49 0.00 3,028,897.406.906700

Base 17.187007 0.00 153.55 0.00 438,544.80

06 Oct 2011 11 Oct 2011 SEK/SE1 0.01INVESTMENT TECHNOLOGY GROUP LTD

20,762.000 NHHJ Local 121.386900 0.00 882.08 0.00 2,519,352.746.839700

Base 17.747401 0.00 128.96 0.00 368,342.58

567959903 Total

1,942.57 0.000.0046,287.000 Local 5,548,250.14

Base 0.00 282.51 0.00 806,887.38

COMMON STOCK NPV568743900 23 Nov 2011 28 Nov 2011 SEK/SE1 0.01MERRILL LYNCH INTERNATIONALHENNES + MAURITZ AB B SHS

13,933.000 NHIL Local 200.939900 0.00 979.89 0.00 2,798,715.746.914700

Base 29.059815 0.00 141.71 0.00 404,748.69
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22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

13,933.000 NHHJ Local 201.900000 0.00 0.00 0.00 2,813,072.706.832600

Base 29.549513 0.00 0.00 0.00 411,713.36

568743900 Total

979.89 0.000.0027,866.000 Local 5,611,788.44

Base 0.00 141.71 0.00 816,462.05

COMMON STOCK NPV569878903 23 Nov 2011 28 Nov 2011 SEK/SE1 0.01MERRILL LYNCH INTERNATIONALASSA ABLOY AB B

5,053.000 NHIL Local 150.504000 0.00 266.17 0.00 760,230.546.914700

Base 21.765803 0.00 38.49 0.00 109,944.11

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

5,053.000 NHHJ Local 151.600000 0.00 0.00 0.00 766,034.806.832600

Base 22.187748 0.00 0.00 0.00 112,114.69

569878903 Total

266.17 0.000.0010,106.000 Local 1,526,265.34

Base 0.00 38.49 0.00 222,058.80

COMMON STOCK NPV570366906 23 Nov 2011 28 Nov 2011 SEK/SE1 0.01MERRILL LYNCH INTERNATIONALSVENSKA HANDELSBANKEN A SHS

6,964.000 NHIL Local 172.589800 0.00 420.67 0.00 1,201,494.706.914700

Base 24.959839 0.00 60.84 0.00 173,759.48

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

6,964.000 NHHJ Local 174.200000 0.00 0.00 0.00 1,213,128.806.832600

Base 25.495419 0.00 0.00 0.00 177,550.10

570366906 Total

420.67 0.000.0013,928.000 Local 2,414,623.50

Base 0.00 60.84 0.00 351,309.58
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COMMON STOCK NPV597838903 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALTELIASONERA AB

21,937.000 NHIL Local 42.993300 0.00 330.10 0.00 942,813.926.914700

Base 6.217667 0.00 47.74 0.00 136,349.22

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

21,937.000 NHHJ Local 43.510000 0.00 0.00 0.00 954,478.876.832600

Base 6.368001 0.00 0.00 0.00 139,694.83

597838903 Total

330.10 0.000.0043,874.000 Local 1,897,292.79

Base 0.00 47.74 0.00 276,044.05

COMMON STOCK NPV714209905 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALSKANSKA AB B SHS

6,058.000 NHIL Local 94.879601 0.00 201.17 0.00 574,579.456.914700

Base 13.721434 0.00 29.09 0.00 83,095.35

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

6,058.000 NHHJ Local 96.100000 0.00 0.00 0.00 582,173.806.832600

Base 14.064924 0.00 0.00 0.00 85,205.31

714209905 Total

201.17 0.000.0012,116.000 Local 1,156,753.25

Base 0.00 29.09 0.00 168,300.66

COMMON STOCK NPV718762909 26 Oct 2011 31 Oct 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLCLUNDIN PETROLEUM AB

13,125.000 NHEH Local 160.990800 0.00 1,056.50 0.00 2,111,947.756.565550

Base 24.520535 0.00 160.92 0.00 321,671.11

29 Nov 2011 02 Dec 2011 SEK/SE1 0.01LOOP CAPITAL MARKETS LLC

14,403.000 NHEH Local 173.645700 0.00 1,250.51 0.00 2,499,768.516.885800

Base 25.217941 0.00 181.61 0.00 363,032.40
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718762909 Total

2,307.01 0.000.0027,528.000 Local 4,611,716.26

Base 0.00 342.53 0.00 684,703.51

COMMON STOCK NPV724037908 13 Oct 2011 18 Oct 2011 SEK/SE1 0.01CHICAGO ANALYTIC TRADING COMPANYBILLERUD AKTIEBOLAG

41,400.000 NHEG Local 51.239900 0.00 3,394.13 0.00 2,117,937.736.677650

Base 7.673343 0.00 508.28 0.00 317,168.13

14 Oct 2011 19 Oct 2011 SEK/SE1 0.01CHICAGO ANALYTIC TRADING COMPANY

18,000.000 NHEG Local 50.529700 0.00 1,455.26 0.00 908,079.346.604250

Base 7.651088 0.00 220.35 0.00 137,499.24

724037908 Total

4,849.39 0.000.0059,400.000 Local 3,026,017.07

Base 0.00 728.63 0.00 454,667.37

COMMON STOCK NPV733268908 23 Nov 2011 28 Nov 2011 SEK/SE1 0.01MERRILL LYNCH INTERNATIONALALFA LAVAL AB

19,814.000 NHIL Local 115.433800 0.00 800.52 0.00 2,286,404.796.914700

Base 16.693971 0.00 115.77 0.00 330,658.57

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

19,814.000 NHHJ Local 117.500000 0.00 0.00 0.00 2,328,145.006.832600

Base 17.196967 0.00 0.00 0.00 340,740.71

733268908 Total

800.52 0.000.0039,628.000 Local 4,614,549.79

Base 0.00 115.77 0.00 671,399.28

COMMON STOCK NPV769835901 23 Nov 2011 28 Nov 2011 SEK/SE1 0.01MERRILL LYNCH INTERNATIONALGETINGE AB B SHS

2,680.000 NHIL Local 165.392601 0.00 155.14 0.00 443,097.036.914700

Base 23.918984 0.00 22.44 0.00 64,080.44
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22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

2,680.000 NHHJ Local 163.900000 0.00 0.00 0.00 439,252.006.832600

Base 23.987940 0.00 0.00 0.00 64,287.68

769835901 Total

155.14 0.000.005,360.000 Local 882,349.03

Base 0.00 22.44 0.00 128,368.12

RECEIPT USD1.5B00L2M903 23 Nov 2011 28 Nov 2011 SEK/SE1 0.04MERRILL LYNCH INTERNATIONALMILLICOM INTL CELLULAR SDR

746.000 NHIL Local 697.247306 0.00 182.05 0.00 519,964.446.914700

Base 100.835511 0.00 26.33 0.00 75,196.96

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

746.000 NHHJ Local 678.500000 0.00 0.00 0.00 506,161.006.832600

Base 99.303338 0.00 0.00 0.00 74,080.29

B00L2M903 Total

182.05 0.000.001,492.000 Local 1,026,125.44

Base 0.00 26.33 0.00 149,277.25

COMMON STOCK NPVB08559906 23 Nov 2011 28 Nov 2011 SEK/SE1 0.01MERRILL LYNCH INTERNATIONALTELE2 AB B SHS

2,674.000 NHIL Local 130.253298 0.00 121.90 0.00 348,175.426.914700

Base 18.837158 0.00 17.63 0.00 50,352.93

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

2,674.000 NHHJ Local 128.400000 0.00 0.00 0.00 343,341.606.832601

Base 18.792259 0.00 0.00 0.00 50,250.50

B08559906 Total

121.90 0.000.005,348.000 Local 691,517.02

Base 0.00 17.63 0.00 100,603.43



Prepared by State StreetPage 2464

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 NPVB12PJ2906 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALHUSQVARNA AB B SHS

5,213.000 NHIL Local 30.501000 0.00 55.65 0.00 158,946.066.914700

Base 4.411037 0.00 8.05 0.00 22,986.69

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

5,213.000 NHHJ Local 31.090000 0.00 0.00 0.00 162,072.176.832601

Base 4.550244 0.00 0.00 0.00 23,720.42

B12PJ2906 Total

55.65 0.000.0010,426.000 Local 321,018.23

Base 0.00 8.05 0.00 46,707.11

COMMON STOCK NPVB17H0S902 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALSSAB AB A SHARES

1,430.000 NHIL Local 52.522797 0.00 26.29 0.00 75,081.316.914700

Base 7.595817 0.00 3.80 0.00 10,858.22

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

1,430.000 NHHJ Local 53.250000 0.00 0.00 0.00 76,147.506.832602

Base 7.793517 0.00 0.00 0.00 11,144.73

B17H0S902 Total

26.29 0.000.002,860.000 Local 151,228.81

Base 0.00 3.80 0.00 22,002.95

COMMON STOCK NPVB1KKBX907 23 Nov 2011 28 Nov 2011 SEK/SE1 0.01MERRILL LYNCH INTERNATIONALELECTROLUX AB   B

3,023.000 NHIL Local 102.355399 0.00 108.30 0.00 309,312.076.914700

Base 14.802580 0.00 15.66 0.00 44,732.54

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

3,023.000 NHHJ Local 102.000000 0.00 0.00 0.00 308,346.006.832600

Base 14.928432 0.00 0.00 0.00 45,128.65
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B1KKBX907 Total

108.30 0.000.006,046.000 Local 617,658.07

Base 0.00 15.66 0.00 89,861.19

COMMON STOCK NPVB1VQ25903 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALSANDVIK AB

28,651.000 NHIL Local 74.405600 0.00 746.13 0.00 2,131,048.726.914700

Base 10.760496 0.00 107.90 0.00 308,191.06

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

28,651.000 NHHJ Local 75.600000 0.00 0.00 0.00 2,166,015.606.832600

Base 11.064602 0.00 0.00 0.00 317,011.91

B1VQ25903 Total

746.13 0.000.0057,302.000 Local 4,297,064.32

Base 0.00 107.90 0.00 625,202.97

COMMON STOCK NPVB1VVGZ901 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALSVENSKA CELLULOSA AB B SHS

8,739.000 NHIL Local 94.608601 0.00 289.37 0.00 826,495.196.914700

Base 13.682242 0.00 41.85 0.00 119,527.27

22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

8,739.000 NHHJ Local 94.500000 0.00 0.00 0.00 825,835.506.832600

Base 13.830753 0.00 0.00 0.00 120,866.95

B1VVGZ901 Total

289.37 0.000.0017,478.000 Local 1,652,330.69

Base 0.00 41.85 0.00 240,394.22

COMMON STOCKB1XCBX901 23 Nov 2011 28 Nov 2011 SEK/SE1MERRILL LYNCH INTERNATIONALBOLIDEN AB

11,763.000 NHIL Local 82.960700 0.00 341.55 0.00 975,525.166.914700

Base 11.997729 0.00 49.39 0.00 141,079.90
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22 Nov 2011 22 Nov 2011 SEK/SE1ASSET TRANSFER AT MARKET NON CASH

11,763.000 NHHJ Local 84.850000 0.00 0.00 0.00 998,090.556.832600

Base 12.418406 0.00 0.00 0.00 146,077.71

B1XCBX901 Total

341.55 0.000.0023,526.000 Local 1,973,615.71

Base 0.00 49.39 0.00 287,157.61

SWEDISH KRONA  Total

0.00Local555,229.000

0.00Base

0.00

0.00

15,446.87

2,271.68

49,660,610.00

7,253,075.30

SWISS FRANC

COMMON STOCK CHF.6480808906 23 Nov 2011 28 Nov 2011 CHF/CH4 0.58MERRILL LYNCH INTERNATIONALSIKA AG BR

38.000 NHIL Local 1,521.763200 0.00 20.24 0.00 57,806.760.920200

Base 1,653.730928 0.00 22.00 0.00 62,819.78

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

38.000 NHHJ Local 1,555.000000 0.00 0.00 0.00 59,090.000.918400

Base 1,693.162106 0.00 0.00 0.00 64,340.16

480808906 Total

20.24 0.000.0076.000 Local 116,896.76

Base 0.00 22.00 0.00 127,159.94

COMMON STOCK CHF1.482477007 23 Nov 2011 28 Nov 2011 CHF/CH4 0.55MERRILL LYNCH INTERNATIONALSGS SA REG

75.000 NHIL Local 1,458.413333 0.00 38.28 0.00 109,342.720.920200

Base 1,584.887343 0.00 41.60 0.00 118,824.95
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

75.000 NHHJ Local 1,469.000000 0.00 0.00 0.00 110,175.000.918400

Base 1,599.520934 0.00 0.00 0.00 119,964.07

482477007 Total

38.28 0.000.00150.000 Local 219,517.72

Base 0.00 41.60 0.00 238,789.02

COMMON STOCK CHF1.553397902 23 Nov 2011 28 Nov 2011 CHF/CH4 0.13MERRILL LYNCH INTERNATIONALSWISSCOM AG REG

186.000 NHIL Local 335.247312 0.00 21.82 0.00 62,334.180.920200

Base 364.320052 0.00 23.71 0.00 67,739.82

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

186.000 NHHJ Local 335.100000 0.00 0.00 0.00 62,328.600.918400

Base 364.873710 0.00 0.00 0.00 67,866.51

553397902 Total

21.82 0.000.00372.000 Local 124,662.78

Base 0.00 23.71 0.00 135,606.33

COMMON STOCK CHF10.596228908 23 Nov 2011 28 Nov 2011 CHF/CH4 1.03MERRILL LYNCH INTERNATIONALLINDT + SPRUENGLI AG PC

55.000 NHIL Local 2,706.072727 0.00 52.09 0.00 148,781.910.920200

Base 2,940.744107 0.00 56.61 0.00 161,684.32

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

55.000 NHHJ Local 2,750.000000 0.00 0.00 0.00 151,250.000.918400

Base 2,994.338002 0.00 0.00 0.00 164,688.59

596228908 Total

52.09 0.000.00110.000 Local 300,031.91

Base 0.00 56.61 0.00 326,372.91
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COMMON STOCK CHF10.598061901 23 Nov 2011 28 Nov 2011 CHF/CH4 0.30MERRILL LYNCH INTERNATIONALGIVAUDAN REG

188.000 NHIL Local 792.415600 0.00 52.14 0.00 148,921.990.920200

Base 861.134101 0.00 56.66 0.00 161,836.55

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

188.000 NHHJ Local 762.500000 0.00 0.00 0.00 143,350.000.918400

Base 830.248245 0.00 0.00 0.00 156,086.67

598061901 Total

52.14 0.000.00376.000 Local 292,271.99

Base 0.00 56.66 0.00 317,923.22

COMMON STOCK CHF.1598381903 23 Nov 2011 28 Nov 2011 CHF/CH4 0.07MERRILL LYNCH INTERNATIONALZURICH FINANCIAL SERVICES AG

1,523.000 NHIL Local 190.369501 0.00 101.48 0.00 289,831.270.920200

Base 206.878397 0.00 110.28 0.00 314,965.52

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

1,523.000 NHHJ Local 192.900000 0.00 0.00 0.00 293,786.700.918400

Base 210.039199 0.00 0.00 0.00 319,889.70

598381903 Total

101.48 0.000.003,046.000 Local 583,617.97

Base 0.00 110.28 0.00 634,855.22

COMMON STOCK CHF.5710306903 23 Nov 2011 28 Nov 2011 CHF/CH4 0.02MERRILL LYNCH INTERNATIONALNOVARTIS AG REG

23,960.000 NHIL Local 48.559900 0.00 407.22 0.00 1,163,087.980.920200

Base 52.771028 0.00 442.53 0.00 1,263,951.29

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

23,960.000 NHHJ Local 49.260000 0.00 0.00 0.00 1,180,269.600.918400

Base 53.636760 0.00 0.00 0.00 1,285,136.76
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710306903 Total

407.22 0.000.0047,920.000 Local 2,343,357.58

Base 0.00 442.53 0.00 2,549,088.05

COMMON STOCK NPV711038901 23 Nov 2011 28 Nov 2011 CHF/CH4 0.05MERRILL LYNCH INTERNATIONALROCHE HOLDING AG GENUSSCHEIN

7,026.000 NHIL Local 136.473301 0.00 335.60 0.00 958,525.810.920200

Base 148.308304 0.00 364.70 0.00 1,041,649.43

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

7,026.000 NHHJ Local 137.200000 0.00 0.00 0.00 963,967.200.918400

Base 149.390243 0.00 0.00 0.00 1,049,615.85

711038901 Total

335.60 0.000.0014,052.000 Local 1,922,493.01

Base 0.00 364.70 0.00 2,091,265.28

COMMON STOCK CHF1.0711072900 23 Nov 2011 28 Nov 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONALADECCO SA REG

2,017.000 NHIL Local 35.368498 0.00 24.97 0.00 71,313.290.920200

Base 38.435664 0.00 27.14 0.00 77,497.60

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

2,017.000 NHHJ Local 36.350000 0.00 0.00 0.00 73,317.950.918400

Base 39.579703 0.00 0.00 0.00 79,832.26

711072900 Total

24.97 0.000.004,034.000 Local 144,631.24

Base 0.00 27.14 0.00 157,329.86

COMMON STOCK CHF.1712387901 28 Oct 2011 02 Nov 2011 CHF/CH4 0.12KEPLER EQUITIES PARISNESTLE SA REG

19,400.000 NHHP Local 51.247800 0.00 1,988.41 0.00 992,218.910.862750

Base 59.400522 0.00 2,304.73 0.00 1,150,065.38
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23 Nov 2011 28 Nov 2011 CHF/CH4 0.02MERRILL LYNCH INTERNATIONAL

38,815.000 NHIL Local 51.052400 0.00 693.56 0.00 1,980,905.350.920200

Base 55.479678 0.00 753.71 0.00 2,152,690.01

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

38,815.000 NHHJ Local 51.500000 0.00 0.00 0.00 1,998,972.500.918400

Base 56.075784 0.00 0.00 0.00 2,176,581.55

712387901 Total

2,681.97 0.000.0097,030.000 Local 4,972,096.76

Base 0.00 3,058.44 0.00 5,479,336.94

COMMON STOCK CHF.1712459908 23 Nov 2011 28 Nov 2011 CHF/CH4 0.02MERRILL LYNCH INTERNATIONALBALOISE HOLDING AG   REG

267.000 NHIL Local 61.753708 0.00 5.77 0.00 16,482.470.920200

Base 67.109007 0.00 6.27 0.00 17,911.83

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

267.000 NHHJ Local 63.050000 0.00 0.00 0.00 16,834.350.918400

Base 68.651985 0.00 0.00 0.00 18,330.08

712459908 Total

5.77 0.000.00534.000 Local 33,316.82

Base 0.00 6.27 0.00 36,241.91

COMMON STOCK CHF10.712679901 10 Nov 2011 15 Nov 2011 CHF/CH4 0.18UBS AGBOSSARD HOLDING AG BR

299.000 NHEG Local 103.169300 0.00 49.36 0.00 30,798.260.906000

Base 113.873400 0.00 54.48 0.00 33,993.66

11 Nov 2011 16 Nov 2011 CHF/CH4 0.19UBS AG

7,201.000 NHEG Local 104.482900 0.00 1,203.81 0.00 751,177.550.895850

Base 116.629905 0.00 1,343.76 0.00 838,508.18
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712679901 Total

1,253.17 0.000.007,500.000 Local 781,975.81

Base 0.00 1,398.24 0.00 872,501.84

COMMON STOCK CHF.05715603908 23 Nov 2011 28 Nov 2011 CHF/CH4 0.03MERRILL LYNCH INTERNATIONALSONOVA HOLDING AG REG

561.000 NHIL Local 89.289002 0.00 17.53 0.00 50,073.600.920200

Base 97.032169 0.00 19.05 0.00 54,416.00

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

561.000 NHHJ Local 89.800000 0.00 0.00 0.00 50,377.800.918400

Base 97.778752 0.00 0.00 0.00 54,853.88

715603908 Total

17.53 0.000.001,122.000 Local 100,451.40

Base 0.00 19.05 0.00 109,269.88

COMMON STOCK CHF.1715683900 23 Nov 2011 28 Nov 2011 CHF/CH4 0.05MERRILL LYNCH INTERNATIONALSTRAUMANN HOLDING AG REG

77.000 NHIL Local 144.236400 0.00 3.89 0.00 11,102.310.920200

Base 156.744621 0.00 4.23 0.00 12,065.11

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

77.000 NHHJ Local 145.900000 0.00 0.00 0.00 11,234.300.918400

Base 158.863247 0.00 0.00 0.00 12,232.47

715683900 Total

3.89 0.000.00154.000 Local 22,336.61

Base 0.00 4.23 0.00 24,297.58

COMMON STOCK718472905 23 Nov 2011 28 Nov 2011 CHF/CH4 0.12MERRILL LYNCH INTERNATIONALSWATCH GROUP AG/THE BR

206.000 NHIL Local 326.590300 0.00 23.55 0.00 67,254.050.920200

Base 354.912302 0.00 25.59 0.00 73,086.34
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22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

206.000 NHHJ Local 333.300000 0.00 0.00 0.00 68,659.800.918400

Base 362.913787 0.00 0.00 0.00 74,760.24

718472905 Total

23.55 0.000.00412.000 Local 135,913.85

Base 0.00 25.59 0.00 147,846.58

COMMON STOCK CHF.45718473903 23 Nov 2011 28 Nov 2011 CHF/CH4 0.02MERRILL LYNCH INTERNATIONALSWATCH GROUP AG/THE REG

1,730.000 NHIL Local 58.859902 0.00 35.64 0.00 101,791.990.920200

Base 63.964249 0.00 38.73 0.00 110,619.42

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

1,730.000 NHHJ Local 60.400000 0.00 0.00 0.00 104,492.000.918400

Base 65.766549 0.00 0.00 0.00 113,776.13

718473903 Total

35.64 0.000.003,460.000 Local 206,283.99

Base 0.00 38.73 0.00 224,395.55

COMMON STOCK CHF1.0733337901 23 Nov 2011 28 Nov 2011 CHF/CH4 0.02MERRILL LYNCH INTERNATIONALLONZA GROUP AG REG

943.000 NHIL Local 52.540604 0.00 17.34 0.00 49,528.450.920200

Base 57.096940 0.00 18.84 0.00 53,823.57

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

943.000 NHHJ Local 51.950000 0.00 0.00 0.00 48,988.850.918400

Base 56.565769 0.00 0.00 0.00 53,341.52

733337901 Total

17.34 0.000.001,886.000 Local 98,517.30

Base 0.00 18.84 0.00 107,165.09
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COMMON STOCK CHF.4738572908 23 Nov 2011 28 Nov 2011 CHF/CH4MERRILL LYNCH INTERNATIONALNOBEL BIOCARE HOLDING AG REG

1,068.000 NHIL Local 10.372903 0.00 3.88 0.00 11,074.380.920200

Base 11.272444 0.00 4.22 0.00 12,034.75

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

1,068.000 NHHJ Local 10.460000 0.00 0.00 0.00 11,171.280.918400

Base 11.389373 0.00 0.00 0.00 12,163.85

738572908 Total

3.88 0.000.002,136.000 Local 22,245.66

Base 0.00 4.22 0.00 24,198.60

COMMON STOCK CHF5.1743780900 23 Nov 2011 28 Nov 2011 CHF/CH4 0.03MERRILL LYNCH INTERNATIONALSWISS LIFE HOLDING AG REG

346.000 NHIL Local 88.486100 0.00 10.72 0.00 30,605.470.920200

Base 96.159639 0.00 11.65 0.00 33,259.58

29 Nov 2011 02 Dec 2011 CHF/CH4 0.05LOOP CAPITAL MARKETS LLC

2,569.000 NHEH Local 91.302500 0.00 117.28 0.00 234,438.840.919500

Base 99.295813 0.00 127.55 0.00 254,963.39

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

346.000 NHHJ Local 90.950000 0.00 0.00 0.00 31,468.700.918400

Base 99.030925 0.00 0.00 0.00 34,264.70

743780900 Total

128.00 0.000.003,261.000 Local 296,513.01

Base 0.00 139.20 0.00 322,487.67

COMMON STOCK CHF.1ACI00MQT5 23 Nov 2011 28 Nov 2011 CHF/CH4 0.02MERRILL LYNCH INTERNATIONALSWISS RE AG

3,876.000 NHIL Local 44.779301 0.00 60.75 0.00 173,503.820.920200

Base 48.662574 0.00 66.02 0.00 188,550.12
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22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

3,876.000 NHHJ Local 44.940000 0.00 0.00 0.00 174,187.440.918400

Base 48.932926 0.00 0.00 0.00 189,664.02

ACI00MQT5 Total

60.75 0.000.007,752.000 Local 347,691.26

Base 0.00 66.02 0.00 378,214.14

COMMON STOCKB01463908 23 Nov 2011 28 Nov 2011 CHF/CH4 0.06MERRILL LYNCH INTERNATIONALSYNTHES INC 144A/REGS

768.000 NHIL Local 148.506602 0.00 39.92 0.00 114,013.150.920200

Base 161.385136 0.00 43.38 0.00 123,900.40

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

768.000 NHHJ Local 149.100000 0.00 0.00 0.00 114,508.800.918400

Base 162.347565 0.00 0.00 0.00 124,682.93

B01463908 Total

39.92 0.000.001,536.000 Local 228,521.95

Base 0.00 43.38 0.00 248,583.33

COMMON STOCKB0CDLF902 23 Nov 2011 28 Nov 2011 CHF/CH4 0.02MERRILL LYNCH INTERNATIONALPARGESA HOLDING SA BR

445.000 NHIL Local 60.811011 0.00 9.47 0.00 27,051.430.920200

Base 66.084559 0.00 10.29 0.00 29,397.34

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

445.000 NHHJ Local 62.750000 0.00 0.00 0.00 27,923.750.918400

Base 68.325348 0.00 0.00 0.00 30,404.78

B0CDLF902 Total

9.47 0.000.00890.000 Local 54,975.18

Base 0.00 10.29 0.00 59,802.12
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COMMON STOCK CHF1.B142S6906 23 Nov 2011 28 Nov 2011 CHF/CH4 0.04MERRILL LYNCH INTERNATIONALKUEHNE + NAGEL INTL AG REG

750.000 NHIL Local 106.834707 0.00 28.04 0.00 80,097.990.920200

Base 116.099443 0.00 30.47 0.00 87,044.11

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

750.000 NHHJ Local 107.500000 0.00 0.00 0.00 80,625.000.918400

Base 117.051400 0.00 0.00 0.00 87,788.55

B142S6906 Total

28.04 0.000.001,500.000 Local 160,722.99

Base 0.00 30.47 0.00 174,832.66

COMMON STOCK CHF.1B18YFJ908 23 Nov 2011 28 Nov 2011 CHF/CH4MERRILL LYNCH INTERNATIONALUBS AG REG

37,497.000 NHIL Local 9.981800 0.00 131.00 0.00 374,156.550.920200

Base 10.847424 0.00 142.36 0.00 406,603.51

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

37,497.000 NHHJ Local 10.210000 0.00 0.00 0.00 382,844.370.918400

Base 11.117160 0.00 0.00 0.00 416,860.16

B18YFJ908 Total

131.00 0.000.0074,994.000 Local 757,000.92

Base 0.00 142.36 0.00 823,463.67

COMMON STOCK CHF.25B18ZRK909 28 Nov 2011 01 Dec 2011 CHF/CH4MERRILL LYNCH INTERNATIONALLOGITECH INTERNATIONAL REG

5,884.000 NHIL Local 7.111501 0.00 14.65 0.00 41,829.420.921550

Base 7.716891 0.00 15.90 0.00 45,390.29

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

5,884.000 NHHJ Local 6.890000 0.00 0.00 0.00 40,540.760.918400

Base 7.502177 0.00 0.00 0.00 44,142.81
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B18ZRK909 Total

14.65 0.000.0011,768.000 Local 82,370.18

Base 0.00 15.90 0.00 89,533.10

COMMON STOCK CHF.1B1WGG9901 23 Nov 2011 28 Nov 2011 CHF/CH4 0.06MERRILL LYNCH INTERNATIONALGEBERIT AG REG

773.000 NHIL Local 168.955602 0.00 45.71 0.00 130,556.970.920200

Base 183.607479 0.00 49.67 0.00 141,878.91

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

773.000 NHHJ Local 171.000000 0.00 0.00 0.00 132,183.000.918400

Base 186.193377 0.00 0.00 0.00 143,927.48

B1WGG9901 Total

45.71 0.000.001,546.000 Local 262,739.97

Base 0.00 49.67 0.00 285,806.39

COMMON STOCK CHF.05B1WHVV903 23 Nov 2011 28 Nov 2011 CHF/CH4MERRILL LYNCH INTERNATIONALGAM HOLDING AG

3,880.000 NHIL Local 9.607101 0.00 13.05 0.00 37,262.500.920200

Base 10.440231 0.00 14.18 0.00 40,493.91

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

3,880.000 NHHJ Local 9.430000 0.00 0.00 0.00 36,588.400.918400

Base 10.267858 0.00 0.00 0.00 39,839.29

B1WHVV903 Total

13.05 0.000.007,760.000 Local 73,850.90

Base 0.00 14.18 0.00 80,333.20

COMMON STOCK CHF.5B1YD5Q900 23 Nov 2011 28 Nov 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONALACTELION LTD REG

1,042.000 NHIL Local 29.944800 0.00 10.92 0.00 31,191.560.920200

Base 32.541621 0.00 11.87 0.00 33,896.50
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22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

1,042.000 NHHJ Local 29.810000 0.00 0.00 0.00 31,062.020.918400

Base 32.458628 0.00 0.00 0.00 33,821.89

B1YD5Q900 Total

10.92 0.000.002,084.000 Local 62,253.58

Base 0.00 11.87 0.00 67,718.39

COMMON STOCK CHF.02B39VJC900 23 Nov 2011 28 Nov 2011 CHF/CH4 0.02MERRILL LYNCH INTERNATIONALARYZTA AG

1,113.000 NHIL Local 41.547000 0.00 16.18 0.00 46,225.630.920200

Base 45.149967 0.00 17.58 0.00 50,234.33

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

1,113.000 NHHJ Local 41.650000 0.00 0.00 0.00 46,356.450.918400

Base 45.350611 0.00 0.00 0.00 50,475.23

B39VJC900 Total

16.18 0.000.002,226.000 Local 92,582.08

Base 0.00 17.58 0.00 100,709.56

COMMON STOCK CHF1.B3DCZF902 23 Nov 2011 28 Nov 2011 CHF/CH4 0.02MERRILL LYNCH INTERNATIONALCIE FINANCIERE RICHEMON BR A

6,321.000 NHIL Local 44.057700 0.00 97.47 0.00 278,391.250.920200

Base 47.878396 0.00 105.92 0.00 302,533.42

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

6,321.000 NHHJ Local 45.250000 0.00 0.00 0.00 286,025.250.918400

Base 49.270470 0.00 0.00 0.00 311,438.64

B3DCZF902 Total

97.47 0.000.0012,642.000 Local 564,416.50

Base 0.00 105.92 0.00 613,972.06
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COMMON STOCKB4R2R5908 23 Nov 2011 28 Nov 2011 CHF/CH4 0.01MERRILL LYNCH INTERNATIONALJULIUS BAER GROUP LTD

2,604.000 NHIL Local 31.170800 0.00 28.41 0.00 81,140.350.920200

Base 33.873940 0.00 30.87 0.00 88,176.86

22 Nov 2011 22 Nov 2011 CHF/CH4ASSET TRANSFER AT MARKET NON CASH

2,604.000 NHHJ Local 31.000000 0.00 0.00 0.00 80,724.000.918400

Base 33.754355 0.00 0.00 0.00 87,896.34

B4R2R5908 Total

28.41 0.000.005,208.000 Local 161,864.35

Base 0.00 30.87 0.00 176,073.20

SWISS FRANC  Total

0.00Local317,537.000

0.00Base

0.00

0.00

5,720.15

6,396.55

15,566,122.03

17,025,173.29

THAILAND BAHT

COMMON STOCK THB10. 607484003 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHBANPU PUBLIC CO LTD

8,000.000 NHIL Local 555.768383 0.00 0.00 0.00 4,446,147.0731.269999

Base 17.773214 0.00 0.00 0.00 142,185.71

COMMON STOCK THB1. L641086905 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHCHAROEN POKPHAND FOODS PUB

103,200.000 NHIL Local 30.988540 0.00 0.00 0.00 3,198,017.4331.240548

Base 0.991933 0.00 0.00 0.00 102,367.52

13 Dec 2011 13 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

7,200.000 NHIL Local 30.988540 0.00 0.00 0.00 223,117.4931.240547

Base 0.991933 0.00 0.00 0.00 7,141.92

641086905 Total

0.00 0.000.00110,400.000 Local 3,421,134.92

Base 0.00 0.00 0.00 109,509.44



Prepared by State StreetPage 2479

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 THB1. L641256904 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHADVANCED INFO SERVICE PCL

37,700.000 NHIL Local 144.509136 0.00 0.00 0.00 5,447,994.4631.230021

Base 4.627251 0.00 0.00 0.00 174,447.35

13 Dec 2011 13 Dec 2011 THB/TH1CUSIP CHANGE NON CASH

4,000.000 NHIL Local 144.509137 0.00 0.00 0.00 578,036.5531.230026

Base 4.627250 0.00 0.00 0.00 18,509.00

641256904 Total

0.00 0.000.0041,700.000 Local 6,026,031.01

Base 0.00 0.00 0.00 192,956.35

COMMON STOCK THB10. 642038905 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHPTT PCL

46,900.000 NHIL Local 300.521121 0.00 0.00 0.00 14,094,440.5831.270000

Base 9.610525 0.00 0.00 0.00 450,733.63

COMMON STOCK649282902 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHKRUNG THAI BANK PUB CO LTD

11,700.000 NHIL Local 14.240470 0.00 0.00 0.00 166,613.5131.270013

Base 0.455403 0.00 0.00 0.00 5,328.22

COMMON STOCK THB1. L672832904 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHBEC WORLD PUBLIC CO LTD

13,100.000 NHIL Local 36.529298 0.00 0.00 0.00 478,533.8131.269996

Base 1.168190 0.00 0.00 0.00 15,303.29

COMMON STOCK THB10. 688992908 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHSIAM COMMERCIAL BANK PUB CO

61,100.000 NHIL Local 104.965067 0.00 0.00 0.00 6,413,365.6531.270000

Base 3.356734 0.00 0.00 0.00 205,096.44

COMMON STOCK THB1. L690529904 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHIRPC PCL

566,200.000 NHIL Local 3.793813 0.00 0.00 0.00 2,148,057.0031.270000

Base 0.121324 0.00 0.00 0.00 68,693.86
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11RRB508059ACI00WYY3 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHPTT GLOBAL CHEMICAL PCL

69,600.000 NHIL Local 63.229918 0.00 0.00 0.00 4,400,802.3231.270001

Base 2.022063 0.00 0.00 0.00 140,735.60

COMMON STOCK THB10. B0300P901 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHTHAI OIL PCL

44,000.000 NHIL Local 60.317802 0.00 0.00 0.00 2,653,983.3331.269999

Base 1.928935 0.00 0.00 0.00 84,873.15

COMMON STOCK THB10. B07439902 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHGLOW ENERGY PCL

5,800.000 NHIL Local 52.354581 0.00 0.00 0.00 303,656.5731.269985

Base 1.674276 0.00 0.00 0.00 9,710.80

COMMON STOCK THB1. LB08YDG908 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHCP ALL PCL

74,700.000 NHIL Local 48.400013 0.00 0.00 0.00 3,615,480.9931.270001

Base 1.547810 0.00 0.00 0.00 115,621.39

COMMON STOCK THB1. LB1359K900 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHPTT EXPLOR + PROD PUBLIC CO

61,800.000 NHIL Local 159.073328 0.00 0.00 0.00 9,830,731.7231.270000

Base 5.087091 0.00 0.00 0.00 314,382.21

COMMON STOCK LB5VSD2905 30 Nov 2011 30 Nov 2011 THB/TH1CUSIP CHANGE NON CASHINDORAMA VENTURES PCL

37,600.000 NHIL Local 30.266071 0.00 0.00 0.00 1,138,004.2831.269996

Base 0.967895 0.00 0.00 0.00 36,392.85

THAILAND BAHT  Total

0.00Local1,152,600.000

0.00Base

0.00

0.00

0.00

0.00

59,136,982.76

1,891,522.94

US DOLLAR

COMMON STOCK USD1.000361105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAAR CORP

6,800.000 NHDG Local 18.150000 0.00 0.00 0.00 123,420.001.000000

Base 18.150000 0.00 0.00 0.00 123,420.00
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COMMON STOCK USD.0100081T108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACCO BRANDS CORP

12,400.000 NHDG Local 5.320000 0.00 0.00 0.00 65,968.001.000000

Base 5.320000 0.00 0.00 0.00 65,968.00

COMMON STOCK USD.01000957100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHABM INDUSTRIES INC

8,600.000 NHDG Local 20.040000 0.00 0.00 0.00 172,344.001.000000

Base 20.040000 0.00 0.00 0.00 172,344.00

COMMON STOCK USD.1001055102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AFLAC INC

2,800.000 NHIH Local 43.965500 0.00 28.00 2.36 123,073.041.000000

Base 43.965500 0.00 28.00 2.36 123,073.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 44.005000 0.00 9.00 0.76 39,594.741.000000

Base 44.005000 0.00 9.00 0.76 39,594.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 43.986700 0.00 3.00 0.25 13,192.761.000000

Base 43.986700 0.00 3.00 0.25 13,192.76

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHY Local 34.950000 0.00 0.00 0.00 311,055.001.000000

Base 34.950000 0.00 0.00 0.00 311,055.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDG Local 34.142000 0.00 44.50 5.84 303,813.461.000000

Base 34.142000 0.00 44.50 5.84 303,813.46

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHDM Local 44.310000 0.00 0.00 0.00 177,240.001.000000

Base 44.310000 0.00 0.00 0.00 177,240.00
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001055102 Total

84.50 9.210.0025,800.000 Local 967,969.00

Base 0.00 84.50 9.21 967,969.00

COMMON STOCK USD.01001084102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAGCO CORP

2,100.000 NHHY Local 34.570000 0.00 0.00 0.00 72,597.001.000000

Base 34.570000 0.00 0.00 0.00 72,597.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 31.171700 0.00 10.50 1.26 65,448.811.000000

Base 31.171700 0.00 10.50 1.26 65,448.81

001084102 Total

10.50 1.260.004,200.000 Local 138,045.81

Base 0.00 10.50 1.26 138,045.81

COMMON STOCK USD5.001204106 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEAGL RESOURCES INC

3,436.000 NHIH Local 41.012401 0.00 0.00 2.71 140,915.901.000000

Base 41.012401 0.00 0.00 2.71 140,915.90

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHY Local 40.740000 0.00 0.00 0.00 57,036.001.000000

Base 40.740000 0.00 0.00 0.00 57,036.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 38.295700 0.00 7.00 1.03 53,605.951.000000

Base 38.295700 0.00 7.00 1.03 53,605.95

19 Dec 2011 22 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

13,989.000 NHHZ Local 40.541000 0.00 209.83 10.89 566,907.331.000000

Base 40.541000 0.00 209.83 10.89 566,907.33
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20 Dec 2011 20 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.841 NHDM Local 41.260404 0.00 0.00 0.00 34.701.000000

Base 41.260404 0.00 0.00 0.00 34.70

20 Dec 2011 20 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.558 NHHZ Local 41.254480 0.00 0.00 0.00 23.021.000000

Base 41.254480 0.00 0.00 0.00 23.02

20 Dec 2011 20 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.620 NHIH Local 41.258064 0.00 0.00 0.00 25.581.000000

Base 41.258064 0.00 0.00 0.00 25.58

001204106 Total

216.83 14.630.0020,227.019 Local 818,548.48

Base 0.00 216.83 14.63 818,548.48

COMMON STOCK001228105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAG MORTGAGE INVESTMENT TRUST

1,100.000 NHDG Local 18.350000 0.00 0.00 0.00 20,185.001.000000

Base 18.350000 0.00 0.00 0.00 20,185.00

COMMON STOCK USD.01001282102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAH BELO CORP A

4,100.000 NHDG Local 4.710000 0.00 0.00 0.00 19,311.001.000000

Base 4.710000 0.00 0.00 0.00 19,311.00

COMMON STOCK USD.0100130H105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AES CORP

1,900.000 NHIH Local 11.684200 0.00 19.00 0.43 22,180.551.000000

Base 11.684200 0.00 19.00 0.43 22,180.55

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 11.777200 0.00 38.00 0.86 44,714.501.000000

Base 11.777200 0.00 38.00 0.86 44,714.50
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,800.000 NHHY Local 9.760000 0.00 0.00 0.00 115,168.001.000000

Base 9.760000 0.00 0.00 0.00 115,168.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,800.000 NHDG Local 9.205200 0.00 59.00 2.09 108,560.271.000000

Base 9.205200 0.00 59.00 2.09 108,560.27

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHDM Local 11.700000 0.00 0.00 0.00 66,690.001.000000

Base 11.700000 0.00 0.00 0.00 66,690.00

00130H105 Total

116.00 3.380.0035,000.000 Local 357,313.32

Base 0.00 116.00 3.38 357,313.32

COMMON STOCK USD.01001547108 16 Nov 2011 USD/DTC 0.01ITG INC.AK STEEL HOLDING CORP

1,000.000 NHIH Local 9.133000 0.00 10.00 0.18 9,122.821.000000

Base 9.133000 0.00 10.00 0.18 9,122.82

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-1,000.000 NHIH Local 9.133000 0.00 -10.00 -0.18 -9,122.821.000000

Base 9.133000 0.00 -10.00 -0.18 -9,122.82

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHY Local 6.540000 0.00 0.00 0.00 15,042.001.000000

Base 6.540000 0.00 0.00 0.00 15,042.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 5.961500 0.00 11.50 0.27 13,699.681.000000

Base 5.961500 0.00 11.50 0.27 13,699.68
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 9.140000 0.00 0.00 0.00 9,140.001.000000

Base 9.140000 0.00 0.00 0.00 9,140.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 9.133000 0.00 10.00 0.18 9,122.821.000000

Base 9.133000 0.00 10.00 0.18 9,122.82

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

6,844.000 NHDM Local 7.849800 0.00 102.66 1.04 53,620.331.000000

Base 7.849800 0.00 102.66 1.04 53,620.33

001547108 Total

124.16 1.490.0013,444.000 Local 100,624.83

Base 0.00 124.16 1.49 100,624.83

COMMON STOCK USD.0100163U106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMAG PHARMACEUTICALS INC

4,300.000 NHDG Local 13.510000 0.00 0.00 0.00 58,093.001.000000

Base 13.510000 0.00 0.00 0.00 58,093.00

COMMON STOCK USD.01001744101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMN HEALTHCARE SERVICES INC

4,800.000 NHDG Local 4.110000 0.00 0.00 0.00 19,728.001.000000

Base 4.110000 0.00 0.00 0.00 19,728.00

COMMON STOCK USD.0100184X105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAOL INC

2,300.000 NHHY Local 12.000000 0.00 0.00 0.00 27,600.001.000000

Base 12.000000 0.00 0.00 0.00 27,600.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 11.671300 0.00 11.50 0.52 26,831.971.000000

Base 11.671300 0.00 11.50 0.52 26,831.97
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00184X105 Total

11.50 0.520.004,600.000 Local 54,431.97

Base 0.00 11.50 0.52 54,431.97

COMMON STOCK USD.0100185E106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPAC CUSTOMER SERVICES INC

1,200.000 NHDG Local 8.550000 0.00 0.00 0.00 10,260.001.000000

Base 8.550000 0.00 0.00 0.00 10,260.00

17 Oct 2011 17 Oct 2011 USD/DTCMERGER

1,910.000 NHHZ Local 8.550000 0.00 0.00 0.00 16,330.501.000000

Base 8.550000 0.00 0.00 0.00 16,330.50

00185E106 Total

0.00 0.000.003,110.000 Local 26,590.50

Base 0.00 0.00 0.00 26,590.50

COMMON STOCK USD1.00206R102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAT+T INC

51,400.000 NHIH Local 29.048100 0.00 514.00 28.67 1,492,529.671.000000

Base 29.048100 0.00 514.00 28.67 1,492,529.67

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

111,400.000 NHHY Local 28.520000 0.00 0.00 0.00 3,177,128.001.000000

Base 28.520000 0.00 0.00 0.00 3,177,128.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

111,400.000 NHDG Local 27.718800 0.00 557.00 59.29 3,087,258.031.000000

Base 27.718800 0.00 557.00 59.29 3,087,258.03

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

51,400.000 NHDM Local 29.190000 0.00 0.00 0.00 1,500,366.001.000000

Base 29.190000 0.00 0.00 0.00 1,500,366.00
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08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

69,500.000 NHDF Local 28.860000 0.00 695.00 38.51 2,005,036.491.000000

Base 28.860000 0.00 695.00 38.51 2,005,036.49

00206R102 Total

1,766.00 126.470.00395,100.000 Local 11,262,318.19

Base 0.00 1,766.00 126.47 11,262,318.19

COMMON STOCK USD.0100207R101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHATMI INC

6,700.000 NHDG Local 18.250000 0.00 0.00 0.00 122,275.001.000000

Base 18.250000 0.00 0.00 0.00 122,275.00

COMMON STOCK USD.01002444107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVX CORP

1,300.000 NHHY Local 11.870000 0.00 0.00 0.00 15,431.001.000000

Base 11.870000 0.00 0.00 0.00 15,431.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 11.513100 0.00 6.50 0.29 14,960.241.000000

Base 11.513100 0.00 6.50 0.29 14,960.24

002444107 Total

6.50 0.290.002,600.000 Local 30,391.24

Base 0.00 6.50 0.29 30,391.24

COMMON STOCK00246W103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAXT INC

4,200.000 NHDG Local 5.200000 0.00 0.00 0.00 21,840.001.000000

Base 5.200000 0.00 0.00 0.00 21,840.00

COMMON STOCK USD.5002535300 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAARON S INC

700.000 NHHY Local 25.250000 0.00 0.00 0.00 17,675.001.000000

Base 25.250000 0.00 0.00 0.00 17,675.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 23.560000 0.00 3.50 0.32 16,488.181.000000

Base 23.560000 0.00 3.50 0.32 16,488.18

002535300 Total

3.50 0.320.001,400.000 Local 34,163.18

Base 0.00 3.50 0.32 34,163.18

COMMON STOCK NPV002824100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ABBOTT LABORATORIES

2,600.000 NHIH Local 54.020600 0.00 26.00 2.70 140,424.861.000000

Base 54.020600 0.00 26.00 2.70 140,424.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

8,200.000 NHIH Local 53.961700 0.00 82.00 8.50 442,395.441.000000

Base 53.961700 0.00 82.00 8.50 442,395.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 53.928900 0.00 27.00 2.80 145,578.231.000000

Base 53.928900 0.00 27.00 2.80 145,578.23

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHY Local 51.140000 0.00 0.00 0.00 86,938.001.000000

Base 51.140000 0.00 0.00 0.00 86,938.00

03 Oct 2011 06 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

16,175.000 NHEZ Local 50.503100 0.00 485.25 15.69 816,386.701.000000

Base 50.503100 0.00 485.25 15.69 816,386.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 49.435000 0.00 8.50 1.62 84,029.381.000000

Base 49.435000 0.00 8.50 1.62 84,029.38
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,500.000 NHDM Local 54.240000 0.00 0.00 0.00 732,240.001.000000

Base 54.240000 0.00 0.00 0.00 732,240.00

002824100 Total

628.75 31.310.0046,575.000 Local 2,447,992.61

Base 0.00 628.75 31.31 2,447,992.61

COMMON STOCK USD.01002896207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCABERCROMBIE + FITCH CO CL A

700.000 NHIH Local 51.095000 0.00 7.00 0.69 35,758.811.000000

Base 51.095000 0.00 7.00 0.69 35,758.81

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

200.000 NHHY Local 61.560000 0.00 0.00 0.00 12,312.001.000000

Base 61.560000 0.00 0.00 0.00 12,312.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHDG Local 58.910000 0.00 1.00 0.23 11,780.771.000000

Base 58.910000 0.00 1.00 0.23 11,780.77

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHDM Local 57.250000 0.00 0.00 0.00 40,075.001.000000

Base 57.250000 0.00 0.00 0.00 40,075.00

002896207 Total

8.00 0.920.001,800.000 Local 99,926.58

Base 0.00 8.00 0.92 99,926.58

COMMON STOCK USD.0100350L109 03 Oct 2011 03 Oct 2011 USD/DTCMERGER NON CASHABINGTON BANCORP INC

3,000.000 NHHZ Local 7.534656 0.00 0.00 0.00 22,603.971.000000

Base 7.534656 0.00 0.00 0.00 22,603.97
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TRACKING STK USD.001003881307 16 Dec 2011 21 Dec 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICESACACIA RESEARCH   ACACIA TEC

2,480.000 NHHO Local 30.812400 0.00 49.60 1.47 76,363.681.000000

Base 30.812400 0.00 49.60 1.47 76,363.68

REIT USD.001004239109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACADIA REALTY TRUST

7,200.000 NHDG Local 19.340000 0.00 0.00 0.00 139,248.001.000000

Base 19.340000 0.00 0.00 0.00 139,248.00

COMMON STOCK00430U103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACCELRYS INC

12,400.000 NHDG Local 6.390000 0.00 0.00 0.00 79,236.001.000000

Base 6.390000 0.00 0.00 0.00 79,236.00

COMMON STOCK004397105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACCURAY INC

1,900.000 NHDG Local 3.790000 0.00 0.00 0.00 7,201.001.000000

Base 3.790000 0.00 0.00 0.00 7,201.00

COMMON STOCK00439T206 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACCURIDE CORP

8,400.000 NHDG Local 5.820000 0.00 0.00 0.00 48,888.001.000000

Base 5.820000 0.00 0.00 0.00 48,888.00

COMMON STOCK USD.01004446100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACETO CORP

5,900.000 NHDG Local 5.740000 0.00 0.00 0.00 33,866.001.000000

Base 5.740000 0.00 0.00 0.00 33,866.00

COMMON STOCK00507V109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACTIVISION BLIZZARD INC

7,600.000 NHHY Local 11.900000 0.00 0.00 0.00 90,440.001.000000

Base 11.900000 0.00 0.00 0.00 90,440.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,600.000 NHDG Local 11.728800 0.00 38.00 1.72 89,099.161.000000

Base 11.728800 0.00 38.00 1.72 89,099.16
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00507V109 Total

38.00 1.720.0015,200.000 Local 179,539.16

Base 0.00 38.00 1.72 179,539.16

COMMON STOCK00508B102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACTUATE CORP

1,000.000 NHDG Local 5.780000 0.00 0.00 0.00 5,780.001.000000

Base 5.780000 0.00 0.00 0.00 5,780.00

COMMON STOCK USD.200508X203 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACTUANT CORP A

13,200.000 NHDG Local 21.380000 0.00 0.00 0.00 282,216.001.000000

Base 21.380000 0.00 0.00 0.00 282,216.00

COMMON STOCK USD.1005125109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHACXIOM CORP

18,300.000 NHDG Local 11.390000 0.00 0.00 0.00 208,437.001.000000

Base 11.390000 0.00 0.00 0.00 208,437.00

COMMON STOCK00724F101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ADOBE SYSTEMS INC

2,000.000 NHIH Local 28.089800 0.00 20.00 1.08 56,158.521.000000

Base 28.089800 0.00 20.00 1.08 56,158.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 28.145000 0.00 15.00 0.81 42,201.691.000000

Base 28.145000 0.00 15.00 0.81 42,201.69

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 28.282800 0.00 9.00 0.49 25,445.031.000000

Base 28.282800 0.00 9.00 0.49 25,445.03

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHDM Local 28.240000 0.00 0.00 0.00 124,256.001.000000

Base 28.240000 0.00 0.00 0.00 124,256.00
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00724F101 Total

44.00 2.380.008,800.000 Local 248,061.24

Base 0.00 44.00 2.38 248,061.24

COMMON STOCK USD.0100739W107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHADVANCE AMERICA CASH ADVANCE

10,900.000 NHDG Local 7.920000 0.00 0.00 0.00 86,328.001.000000

Base 7.920000 0.00 0.00 0.00 86,328.00

COMMON STOCK00752J108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHADVANCED ANALOGIC TECHNOLOGI

7,800.000 NHDG Local 4.480000 0.00 0.00 0.00 34,944.001.000000

Base 4.480000 0.00 0.00 0.00 34,944.00

COMMON STOCK USD.0100766T100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAECOM TECHNOLOGY CORP

1,600.000 NHHY Local 17.670000 0.00 0.00 0.00 28,272.001.000000

Base 17.670000 0.00 0.00 0.00 28,272.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 16.800700 0.00 8.00 0.52 26,872.601.000000

Base 16.800700 0.00 8.00 0.52 26,872.60

00766T100 Total

8.00 0.520.003,200.000 Local 55,144.60

Base 0.00 8.00 0.52 55,144.60

COMMON STOCK USD.01007903107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ADVANCED MICRO DEVICES

400.000 NHIH Local 5.800000 0.00 4.00 0.04 2,315.961.000000

Base 5.800000 0.00 4.00 0.04 2,315.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,600.000 NHIH Local 5.775500 0.00 46.00 0.51 26,520.791.000000

Base 5.775500 0.00 46.00 0.51 26,520.79
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHDM Local 5.790000 0.00 0.00 0.00 28,950.001.000000

Base 5.790000 0.00 0.00 0.00 28,950.00

007903107 Total

50.00 0.550.0010,000.000 Local 57,786.75

Base 0.00 50.00 0.55 57,786.75

COMMON STOCK007973100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHADVANCED ENERGY INDUSTRIES

9,800.000 NHDG Local 9.160000 0.00 0.00 0.00 89,768.001.000000

Base 9.160000 0.00 0.00 0.00 89,768.00

COMMON STOCK USD.0100817Y108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AETNA INC

900.000 NHIH Local 40.910300 0.00 9.00 0.71 36,809.561.000000

Base 40.910300 0.00 9.00 0.71 36,809.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 40.685800 0.00 24.00 1.87 97,620.051.000000

Base 40.685800 0.00 24.00 1.87 97,620.05

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHHY Local 36.350000 0.00 0.00 0.00 258,085.001.000000

Base 36.350000 0.00 0.00 0.00 258,085.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,100.000 NHDG Local 34.443200 0.00 35.50 4.70 244,506.521.000000

Base 34.443200 0.00 35.50 4.70 244,506.52

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHDM Local 41.680000 0.00 0.00 0.00 137,544.001.000000

Base 41.680000 0.00 0.00 0.00 137,544.00
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00817Y108 Total

68.50 7.280.0020,800.000 Local 774,565.13

Base 0.00 68.50 7.28 774,565.13

COMMON STOCK USD.01008252108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAFFILIATED MANAGERS GROUP

300.000 NHHY Local 78.050000 0.00 0.00 0.00 23,415.001.000000

Base 78.050000 0.00 0.00 0.00 23,415.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 72.556700 0.00 1.50 0.42 21,765.091.000000

Base 72.556700 0.00 1.50 0.42 21,765.09

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHDZ Local 92.324400 0.00 18.00 1.60 83,072.361.000000

Base 92.324400 0.00 18.00 1.60 83,072.36

008252108 Total

19.50 2.020.001,500.000 Local 128,252.45

Base 0.00 19.50 2.02 128,252.45

COMMON STOCK00826A109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAFFYMAX INC

4,200.000 NHDG Local 5.110000 0.00 0.00 0.00 21,462.001.000000

Base 5.110000 0.00 0.00 0.00 21,462.00

COMMON STOCK USD.0100826T108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAFFYMETRIX INC

16,200.000 NHDG Local 5.370000 0.00 0.00 0.00 86,994.001.000000

Base 5.370000 0.00 0.00 0.00 86,994.00

COMMON STOCK USD.0100846U101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAGILENT TECHNOLOGIES INC

3,000.000 NHIH Local 37.229000 0.00 30.00 2.14 111,654.861.000000

Base 37.229000 0.00 30.00 2.14 111,654.86
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHDM Local 37.550000 0.00 0.00 0.00 112,650.001.000000

Base 37.550000 0.00 0.00 0.00 112,650.00

00846U101 Total

30.00 2.140.006,000.000 Local 224,304.86

Base 0.00 30.00 2.14 224,304.86

COMMON STOCK USD.300847J105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAGILYSYS INC

3,900.000 NHDG Local 8.140000 0.00 0.00 0.00 31,746.001.000000

Base 8.140000 0.00 0.00 0.00 31,746.00

REIT USD.0001008492100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAGREE REALTY CORP

2,200.000 NHDG Local 22.260000 0.00 0.00 0.00 48,972.001.000000

Base 22.260000 0.00 0.00 0.00 48,972.00

COMMON STOCK USD.0100912X302 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAIR LEASE CORP

700.000 NHHY Local 19.200000 0.00 0.00 0.00 13,440.001.000000

Base 19.200000 0.00 0.00 0.00 13,440.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 17.715700 0.00 3.50 0.24 12,397.251.000000

Base 17.715700 0.00 3.50 0.24 12,397.25

00912X302 Total

3.50 0.240.001,400.000 Local 25,837.25

Base 0.00 3.50 0.24 25,837.25

COMMON STOCK USD1.009158106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AIR PRODUCTS + CHEMICALS INC

1,700.000 NHIH Local 85.008500 0.00 17.00 2.77 144,494.681.000000

Base 85.008500 0.00 17.00 2.77 144,494.68
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 84.965000 0.00 1.00 0.16 8,495.341.000000

Base 84.965000 0.00 1.00 0.16 8,495.34

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDM Local 85.540000 0.00 0.00 0.00 153,972.001.000000

Base 85.540000 0.00 0.00 0.00 153,972.00

009158106 Total

18.00 2.930.003,600.000 Local 306,962.02

Base 0.00 18.00 2.93 306,962.02

COMMON STOCK USD.0100922R105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAIR TRANSPORT SERVICES GROUP

12,100.000 NHDG Local 4.890000 0.00 0.00 0.00 59,169.001.000000

Base 4.890000 0.00 0.00 0.00 59,169.00

COMMON STOCK USD.01009363102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AIRGAS INC

600.000 NHIH Local 73.075000 0.00 6.00 0.84 43,838.161.000000

Base 73.075000 0.00 6.00 0.84 43,838.16

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHDM Local 72.680000 0.00 0.00 0.00 43,608.001.000000

Base 72.680000 0.00 0.00 0.00 43,608.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHDZ Local 77.078600 0.00 28.00 2.07 107,879.971.000000

Base 77.078600 0.00 28.00 2.07 107,879.97

009363102 Total

34.00 2.910.002,600.000 Local 195,326.13

Base 0.00 34.00 2.91 195,326.13
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COMMON STOCK USD.0100971T101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAKAMAI TECHNOLOGIES INC

200.000 NHIH Local 29.150000 0.00 2.00 0.11 5,827.891.000000

Base 29.150000 0.00 2.00 0.11 5,827.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 29.266800 0.00 14.00 0.79 40,958.731.000000

Base 29.266800 0.00 14.00 0.79 40,958.73

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 29.130000 0.00 0.00 0.00 46,608.001.000000

Base 29.130000 0.00 0.00 0.00 46,608.00

00971T101 Total

16.00 0.900.003,200.000 Local 93,394.62

Base 0.00 16.00 0.90 93,394.62

COMMON STOCK USD.1011311107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALAMO GROUP INC

1,300.000 NHDG Local 21.410000 0.00 0.00 0.00 27,833.001.000000

Base 21.410000 0.00 0.00 0.00 27,833.00

COMMON STOCK USD1.011659109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALASKA AIR GROUP INC

7,600.000 NHDG Local 60.040000 0.00 0.00 0.00 456,304.001.000000

Base 60.040000 0.00 0.00 0.00 456,304.00

COMMON STOCK USD.0101167P101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALASKA COMM SYSTEMS GROUP

8,300.000 NHDG Local 6.225000 0.00 0.00 0.00 51,667.501.000000

Base 6.225000 0.00 0.00 0.00 51,667.50

COMMON STOCK012348108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALBANY INTL CORP CL A

4,900.000 NHDG Local 19.760000 0.00 0.00 0.00 96,824.001.000000

Base 19.760000 0.00 0.00 0.00 96,824.00
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COMMON STOCK USD.01012423109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALBANY MOLECULAR RESEARCH

4,900.000 NHDG Local 3.000000 0.00 0.00 0.00 14,700.001.000000

Base 3.000000 0.00 0.00 0.00 14,700.00

COMMON STOCK USD1.013817101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALCOA INC

1,500.000 NHIH Local 10.244300 0.00 15.00 0.30 15,351.151.000000

Base 10.244300 0.00 15.00 0.30 15,351.15

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 10.190000 0.00 3.00 0.06 3,053.941.000000

Base 10.190000 0.00 3.00 0.06 3,053.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,400.000 NHIH Local 10.186600 0.00 74.00 1.45 75,305.391.000000

Base 10.186600 0.00 74.00 1.45 75,305.39

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,100.000 NHHY Local 9.570000 0.00 0.00 0.00 182,787.001.000000

Base 9.570000 0.00 0.00 0.00 182,787.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

19,100.000 NHDG Local 8.824900 0.00 95.50 3.24 168,456.851.000000

Base 8.824900 0.00 95.50 3.24 168,456.85

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHDM Local 10.380000 0.00 0.00 0.00 95,496.001.000000

Base 10.380000 0.00 0.00 0.00 95,496.00

013817101 Total

187.50 5.050.0056,600.000 Local 540,450.33

Base 0.00 187.50 5.05 540,450.33
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COMMON STOCK NPV014482103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALEXANDER + BALDWIN INC

700.000 NHHY Local 36.530000 0.00 0.00 0.00 25,571.001.000000

Base 36.530000 0.00 0.00 0.00 25,571.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 34.220000 0.00 3.50 0.46 23,950.041.000000

Base 34.220000 0.00 3.50 0.46 23,950.04

014482103 Total

3.50 0.460.001,400.000 Local 49,521.04

Base 0.00 3.50 0.46 49,521.04

COMMON STOCK01449J105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALERE INC

1,500.000 NHHY Local 19.650000 0.00 0.00 0.00 29,475.001.000000

Base 19.650000 0.00 0.00 0.00 29,475.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 18.180000 0.00 7.50 0.53 27,261.971.000000

Base 18.180000 0.00 7.50 0.53 27,261.97

01449J105 Total

7.50 0.530.003,000.000 Local 56,736.97

Base 0.00 7.50 0.53 56,736.97

REIT USD.01015271109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALEXANDRIA REAL ESTATE EQUIT

1,100.000 NHHY Local 61.390000 0.00 0.00 0.00 67,529.001.000000

Base 61.390000 0.00 0.00 0.00 67,529.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 57.356400 0.00 5.50 1.22 63,085.321.000000

Base 57.356400 0.00 5.50 1.22 63,085.32
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015271109 Total

5.50 1.220.002,200.000 Local 130,614.32

Base 0.00 5.50 1.22 130,614.32

COMMON STOCK015351109 08 Nov 2011 14 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCALEXION PHARMACEUTICALS INC

2,828.000 NHIB Local 64.889800 0.00 28.28 3.53 183,476.541.000000

Base 64.889800 0.00 28.28 3.53 183,476.54

COMMON STOCK USD1.016230104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALICO INC

400.000 NHDG Local 21.330000 0.00 0.00 0.00 8,532.001.000000

Base 21.330000 0.00 0.00 0.00 8,532.00

.01699E947 28 Dec 2011 28 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONALINDA INFRASTRUCTURE

1,387,791.000 NHHB Local 1.000000 0.00 0.00 0.00 1,387,791.001.000000

Base 1.000000 0.00 0.00 0.00 1,387,791.00

01699M931 28 Dec 2011 28 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONALINDA INFRASTRUCTURE FUND II

658,348.000 NHHS Local 1.000000 0.00 0.00 0.00 658,348.001.000000

Base 1.000000 0.00 0.00 0.00 658,348.00

COMMON STOCK USD1.017175100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLEGHANY CORP

159.000 NHHY Local 288.500000 0.00 0.00 0.00 45,871.501.000000

Base 288.500000 0.00 0.00 0.00 45,871.50

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

159.000 NHDG Local 283.049300 0.00 0.80 0.87 45,003.171.000000

Base 283.049300 0.00 0.80 0.87 45,003.17

08 Nov 2011 14 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

296.000 NHDU Local 320.304800 0.00 1.48 1.83 94,806.911.000000

Base 320.304800 0.00 1.48 1.83 94,806.91
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09 Nov 2011 15 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

240.000 NHDU Local 320.102900 0.00 1.20 1.48 76,822.021.000000

Base 320.102900 0.00 1.20 1.48 76,822.02

10 Nov 2011 16 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

500.000 NHDU Local 320.310400 0.00 2.50 3.08 160,149.621.000000

Base 320.310400 0.00 2.50 3.08 160,149.62

11 Nov 2011 16 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

280.000 NHDU Local 320.529400 0.00 1.40 1.73 89,745.101.000000

Base 320.529400 0.00 1.40 1.73 89,745.10

017175100 Total

7.38 8.990.001,634.000 Local 512,398.32

Base 0.00 7.38 8.99 512,398.32

COMMON STOCK USD.101741R102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALLEGHENY TECHNOLOGIES INC

900.000 NHIH Local 49.431700 0.00 9.00 0.85 44,478.681.000000

Base 49.431700 0.00 9.00 0.85 44,478.68

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 49.680000 0.00 0.00 0.00 44,712.001.000000

Base 49.680000 0.00 0.00 0.00 44,712.00

01741R102 Total

9.00 0.850.001,800.000 Local 89,190.68

Base 0.00 9.00 0.85 89,190.68

COMMON STOCK USD.01018490102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALLERGAN INC

2,600.000 NHIH Local 82.906200 0.00 26.00 4.14 215,525.981.000000

Base 82.906200 0.00 26.00 4.14 215,525.98
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHDM Local 84.140000 0.00 0.00 0.00 218,764.001.000000

Base 84.140000 0.00 0.00 0.00 218,764.00

018490102 Total

26.00 4.140.005,200.000 Local 434,289.98

Base 0.00 26.00 4.14 434,289.98

COMMON STOCK NPV018522300 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLETE INC

7,100.000 NHDG Local 37.490000 0.00 0.00 0.00 266,179.001.000000

Base 37.490000 0.00 0.00 0.00 266,179.00

COMMON STOCK NPV018772103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLIANCE ONE INTERNATIONAL

19,600.000 NHDG Local 2.350000 0.00 0.00 0.00 46,060.001.000000

Base 2.350000 0.00 0.00 0.00 46,060.00

COMMON STOCK USD.01018802108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLIANT ENERGY CORP

1,900.000 NHHY Local 38.680000 0.00 0.00 0.00 73,492.001.000000

Base 38.680000 0.00 0.00 0.00 73,492.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 37.032600 0.00 9.50 1.36 70,351.081.000000

Base 37.032600 0.00 9.50 1.36 70,351.08

018802108 Total

9.50 1.360.003,800.000 Local 143,843.08

Base 0.00 9.50 1.36 143,843.08

COMMON STOCK USD.01018804104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLIANT TECHSYSTEMS INC

600.000 NHHY Local 54.510000 0.00 0.00 0.00 32,706.001.000000

Base 54.510000 0.00 0.00 0.00 32,706.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 52.725000 0.00 3.00 0.61 31,631.391.000000

Base 52.725000 0.00 3.00 0.61 31,631.39

018804104 Total

3.00 0.610.001,200.000 Local 64,337.39

Base 0.00 3.00 0.61 64,337.39

COMMON STOCK USD1.019205103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLIANCE FINANCIAL CORP

1,000.000 NHDG Local 29.970000 0.00 0.00 0.00 29,970.001.000000

Base 29.970000 0.00 0.00 0.00 29,970.00

COMMON STOCK019777101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLOS THERAPEUTICS INC

3,500.000 NHDG Local 1.430000 0.00 0.00 0.00 5,005.001.000000

Base 1.430000 0.00 0.00 0.00 5,005.00

COMMON STOCK USD.0101988P108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLSCRIPTS HEALTHCARE SOLUTI

800.000 NHHY Local 18.020000 0.00 0.00 0.00 14,416.001.000000

Base 18.020000 0.00 0.00 0.00 14,416.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 16.635600 0.00 4.00 0.26 13,304.221.000000

Base 16.635600 0.00 4.00 0.26 13,304.22

01988P108 Total

4.00 0.260.001,600.000 Local 27,720.22

Base 0.00 4.00 0.26 27,720.22

COMMON STOCK USD.01020002101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALLSTATE CORP

1,200.000 NHIH Local 26.276300 0.00 12.00 0.61 31,518.951.000000

Base 26.276300 0.00 12.00 0.61 31,518.95
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

900.000 NHIH Local 26.170000 0.00 9.00 0.45 23,543.551.000000

Base 26.170000 0.00 9.00 0.45 23,543.55

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 26.195000 0.00 24.00 1.21 62,842.791.000000

Base 26.195000 0.00 24.00 1.21 62,842.79

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHHY Local 23.690000 0.00 0.00 0.00 234,531.001.000000

Base 23.690000 0.00 0.00 0.00 234,531.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,900.000 NHDG Local 22.653400 0.00 49.50 4.31 224,214.851.000000

Base 22.653400 0.00 49.50 4.31 224,214.85

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHDM Local 26.490000 0.00 0.00 0.00 119,205.001.000000

Base 26.490000 0.00 0.00 0.00 119,205.00

020002101 Total

94.50 6.580.0028,800.000 Local 695,856.14

Base 0.00 94.50 6.58 695,856.14

COMMON STOCK USD.1020409108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALMOST FAMILY INC

1,800.000 NHDG Local 18.240000 0.00 0.00 0.00 32,832.001.000000

Base 18.240000 0.00 0.00 0.00 32,832.00

COMMON STOCK USD.01020520102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALON USA ENERGY INC

1,000.000 NHDG Local 7.160000 0.00 0.00 0.00 7,160.001.000000

Base 7.160000 0.00 0.00 0.00 7,160.00



Prepared by State StreetPage 2505

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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.0102076X102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALPHA NATURAL RESOURCES INC

200.000 NHIH Local 25.680000 0.00 2.00 0.10 5,133.901.000000

Base 25.680000 0.00 2.00 0.10 5,133.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,000.000 NHIH Local 25.615000 0.00 20.00 0.98 51,209.021.000000

Base 25.615000 0.00 20.00 0.98 51,209.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 25.255000 0.00 2.00 0.10 5,048.901.000000

Base 25.255000 0.00 2.00 0.10 5,048.90

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHY Local 17.690000 0.00 0.00 0.00 31,842.001.000000

Base 17.690000 0.00 0.00 0.00 31,842.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 16.712800 0.00 9.00 0.58 30,073.461.000000

Base 16.712800 0.00 9.00 0.58 30,073.46

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDM Local 25.860000 0.00 0.00 0.00 62,064.001.000000

Base 25.860000 0.00 0.00 0.00 62,064.00

02076X102 Total

33.00 1.760.008,400.000 Local 185,371.28

Base 0.00 33.00 1.76 185,371.28

COMMON STOCK02081G102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALPHATEC HOLDINGS INC

12,100.000 NHDG Local 2.320000 0.00 0.00 0.00 28,072.001.000000

Base 2.320000 0.00 0.00 0.00 28,072.00
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SERIES A102099H928 24 Jul 2009 27 Jul 2009 USD/NYCSTATE STREET BANK AND TRUSTALPHA MEDIA GROUP HOLDINGS INC

1,040.000 NHHM Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

COMMON STOCK021441100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ALTERA CORP

1,300.000 NHIH Local 37.754500 0.00 13.00 0.94 49,066.911.000000

Base 37.754500 0.00 13.00 0.94 49,066.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 37.593700 0.00 15.00 1.08 56,374.471.000000

Base 37.593700 0.00 15.00 1.08 56,374.47

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 37.220000 0.00 0.00 0.00 104,216.001.000000

Base 37.220000 0.00 0.00 0.00 104,216.00

021441100 Total

28.00 2.020.005,600.000 Local 209,657.38

Base 0.00 28.00 2.02 209,657.38

COMMON STOCK02209S103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COALTRIA GROUP INC

18,000.000 NHIH Local 27.624600 0.00 180.00 9.55 497,053.251.000000

Base 27.624600 0.00 180.00 9.55 497,053.25

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,400.000 NHHY Local 26.810000 0.00 0.00 0.00 278,824.001.000000

Base 26.810000 0.00 0.00 0.00 278,824.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,400.000 NHDG Local 26.075300 0.00 52.00 5.21 271,125.911.000000

Base 26.075300 0.00 52.00 5.21 271,125.91
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,000.000 NHDM Local 27.620000 0.00 0.00 0.00 497,160.001.000000

Base 27.620000 0.00 0.00 0.00 497,160.00

02209S103 Total

232.00 14.760.0056,800.000 Local 1,544,163.16

Base 0.00 232.00 14.76 1,544,163.16

II LP02299C968 28 Oct 2011 28 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONCOURT SQUARE CAPITAL PARTNERS

505,729.000 NHEL Local 1.000000 0.00 0.00 0.00 505,729.001.000000

Base 1.000000 0.00 0.00 0.00 505,729.00

LONGVIEW ULTRA I CON02299M925 13 Oct 2011 13 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTAMALGAMATED BANK NYC

57.660 NHFL Local 946.125043 0.00 0.00 0.00 54,553.571.000000

Base 946.125043 0.00 0.00 0.00 54,553.57

10 Nov 2011 10 Nov 2011 USD/BOSSTATE STREET BANK AND TRUST

60.090 NHFL Local 948.477783 0.00 0.00 0.00 56,994.031.000000

Base 948.477783 0.00 0.00 0.00 56,994.03

13 Dec 2011 13 Dec 2011 USD/BOSSTATE STREET BANK AND TRUST

58.100 NHFL Local 956.101893 0.00 0.00 0.00 55,549.521.000000

Base 956.101893 0.00 0.00 0.00 55,549.52

02299M925 Total

0.00 0.000.00175.850 Local 167,097.12

Base 0.00 0.00 0.00 167,097.12

COMMON STOCK USD.01023135106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAMAZON.COM INC

3,100.000 NHIH Local 215.290000 0.00 31.00 12.81 667,355.191.000000

Base 215.290000 0.00 31.00 12.81 667,355.19
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

47.000 NHIH Local 215.510000 0.00 0.47 0.19 10,128.311.000000

Base 215.510000 0.00 0.47 0.19 10,128.31

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,147.000 NHDM Local 218.930000 0.00 0.00 0.00 688,972.711.000000

Base 218.930000 0.00 0.00 0.00 688,972.71

023135106 Total

31.47 13.000.006,294.000 Local 1,366,456.21

Base 0.00 31.47 13.00 1,366,456.21

COMMON STOCK USD.01023177108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMBASSADORS GROUP INC

3,000.000 NHDG Local 5.870000 0.00 0.00 0.00 17,610.001.000000

Base 5.870000 0.00 0.00 0.00 17,610.00

COMMON STOCK023436108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMEDISYS INC

6,800.000 NHDG Local 12.350000 0.00 0.00 0.00 83,980.001.000000

Base 12.350000 0.00 0.00 0.00 83,980.00

COMMON STOCK USD.25023586100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERCO

1,900.000 NHDG Local 67.190000 0.00 0.00 0.00 127,661.001.000000

Base 67.190000 0.00 0.00 0.00 127,661.00

COMMON STOCK USD.01023608102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAMEREN CORPORATION

2,100.000 NHIH Local 32.335400 0.00 21.00 1.30 67,882.041.000000

Base 32.335400 0.00 21.00 1.30 67,882.04

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHY Local 29.770000 0.00 0.00 0.00 133,965.001.000000

Base 29.770000 0.00 0.00 0.00 133,965.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 28.166200 0.00 22.50 2.44 126,722.961.000000

Base 28.166200 0.00 22.50 2.44 126,722.96

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 32.450000 0.00 0.00 0.00 68,145.001.000000

Base 32.450000 0.00 0.00 0.00 68,145.00

023608102 Total

43.50 3.740.0013,200.000 Local 396,715.00

Base 0.00 43.50 3.74 396,715.00

REIT024013104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN ASSETS TRUST INC

400.000 NHDG Local 17.760000 0.00 0.00 0.00 7,104.001.000000

Base 17.760000 0.00 0.00 0.00 7,104.00

COMMON STOCK USD.01024061103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN AXLE + MFG HOLDINGS

12,100.000 NHDG Local 8.650000 0.00 0.00 0.00 104,665.001.000000

Base 8.650000 0.00 0.00 0.00 104,665.00

REIT USD.01024835100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN CAMPUS COMMUNITIES

8,700.000 NHDG Local 38.820000 0.00 0.00 0.00 337,734.001.000000

Base 38.820000 0.00 0.00 0.00 337,734.00

REIT USD.0102503X105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN CAPITAL AGENCY CORP

3,300.000 NHHY Local 27.100000 0.00 0.00 0.00 89,430.001.000000

Base 27.100000 0.00 0.00 0.00 89,430.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 25.028500 0.00 16.50 1.59 82,575.961.000000

Base 25.028500 0.00 16.50 1.59 82,575.96
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02503X105 Total

16.50 1.590.006,600.000 Local 172,005.96

Base 0.00 16.50 1.59 172,005.96

COMMON STOCK USD.0102503Y103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN CAPITAL LTD

6,300.000 NHHY Local 6.820000 0.00 0.00 0.00 42,966.001.000000

Base 6.820000 0.00 0.00 0.00 42,966.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,300.000 NHDG Local 6.123100 0.00 31.50 0.75 38,543.281.000000

Base 6.123100 0.00 31.50 0.75 38,543.28

02503Y103 Total

31.50 0.750.0012,600.000 Local 81,509.28

Base 0.00 31.50 0.75 81,509.28

REIT02504A104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN CAPITAL MORTGAGE IN

1,500.000 NHDG Local 16.460000 0.00 0.00 0.00 24,690.001.000000

Base 16.460000 0.00 0.00 0.00 24,690.00

COMMON STOCK USD.01025353103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN DENTAL PARTNERS INC

3,400.000 NHDG Local 9.470000 0.00 0.00 0.00 32,198.001.000000

Base 9.470000 0.00 0.00 0.00 32,198.00

COMMON STOCK USD6.5025537101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COAMERICAN ELECTRIC POWER

4,100.000 NHIH Local 38.934500 0.00 41.00 3.06 159,587.391.000000

Base 38.934500 0.00 41.00 3.06 159,587.39

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHHY Local 38.020000 0.00 0.00 0.00 349,784.001.000000

Base 38.020000 0.00 0.00 0.00 349,784.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,200.000 NHDG Local 35.991300 0.00 46.00 6.36 331,067.601.000000

Base 35.991300 0.00 46.00 6.36 331,067.60

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHDM Local 39.070000 0.00 0.00 0.00 160,187.001.000000

Base 39.070000 0.00 0.00 0.00 160,187.00

025537101 Total

87.00 9.420.0026,600.000 Local 1,000,625.99

Base 0.00 87.00 9.42 1,000,625.99

COMMON STOCK USD.0102553E106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN EAGLE OUTFITTERS

3,400.000 NHHY Local 11.720000 0.00 0.00 0.00 39,848.001.000000

Base 11.720000 0.00 0.00 0.00 39,848.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 11.599300 0.00 17.00 0.76 39,419.861.000000

Base 11.599300 0.00 17.00 0.76 39,419.86

02553E106 Total

17.00 0.760.006,800.000 Local 79,267.86

Base 0.00 17.00 0.76 79,267.86

COMMON STOCK USD1.025676206 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN EQUITY INVT LIFE HL

13,500.000 NHDG Local 9.420000 0.00 0.00 0.00 127,170.001.000000

Base 9.420000 0.00 0.00 0.00 127,170.00

COMMON STOCK USD.2025816109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN EXPRESS CO

800.000 NHIH Local 49.268800 0.00 8.00 0.76 39,406.281.000000

Base 49.268800 0.00 8.00 0.76 39,406.28
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

8,200.000 NHIH Local 49.168100 0.00 82.00 7.74 403,088.681.000000

Base 49.168100 0.00 82.00 7.74 403,088.68

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,700.000 NHHY Local 44.900000 0.00 0.00 0.00 345,730.001.000000

Base 44.900000 0.00 0.00 0.00 345,730.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,700.000 NHDG Local 41.777900 0.00 38.50 6.18 321,645.151.000000

Base 41.777900 0.00 38.50 6.18 321,645.15

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,000.000 NHDM Local 49.450000 0.00 0.00 0.00 445,050.001.000000

Base 49.450000 0.00 0.00 0.00 445,050.00

025816109 Total

128.50 14.680.0033,400.000 Local 1,554,920.11

Base 0.00 128.50 14.68 1,554,920.11

COMMON STOCK NPV025932104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN FINANCIAL GROUP INC

1,600.000 NHHY Local 31.070000 0.00 0.00 0.00 49,712.001.000000

Base 31.070000 0.00 0.00 0.00 49,712.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 30.029400 0.00 8.00 0.93 48,038.111.000000

Base 30.029400 0.00 8.00 0.93 48,038.11

025932104 Total

8.00 0.930.003,200.000 Local 97,750.11

Base 0.00 8.00 0.93 97,750.11
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COMMON STOCK USD1.026375105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN GREETINGS CORP CL A

8,500.000 NHDG Local 17.300000 0.00 0.00 0.00 147,050.001.000000

Base 17.300000 0.00 0.00 0.00 147,050.00

COMMON STOCK USD2.5026874784 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN INTERNATIONAL GROUP

3,600.000 NHIH Local 22.857900 0.00 36.00 1.58 82,250.861.000000

Base 22.857900 0.00 36.00 1.58 82,250.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 22.955000 0.00 2.00 0.09 4,588.911.000000

Base 22.955000 0.00 2.00 0.09 4,588.91

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHY Local 21.950000 0.00 0.00 0.00 173,405.001.000000

Base 21.950000 0.00 0.00 0.00 173,405.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 19.645100 0.00 39.50 2.98 155,153.811.000000

Base 19.645100 0.00 39.50 2.98 155,153.81

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHDM Local 23.540000 0.00 0.00 0.00 89,452.001.000000

Base 23.540000 0.00 0.00 0.00 89,452.00

026874784 Total

77.50 4.650.0023,400.000 Local 504,850.58

Base 0.00 77.50 4.65 504,850.58

COMMON STOCK USD1.028591105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN NATIONAL INSURANCE

200.000 NHHY Local 69.250000 0.00 0.00 0.00 13,850.001.000000

Base 69.250000 0.00 0.00 0.00 13,850.00



Prepared by State StreetPage 2514

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHDG Local 66.592500 0.00 1.00 0.26 13,317.241.000000

Base 66.592500 0.00 1.00 0.26 13,317.24

028591105 Total

1.00 0.260.00400.000 Local 27,167.24

Base 0.00 1.00 0.26 27,167.24

COMMON STOCK USD.0102916P103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN RAILCAR INDUSTRIES

2,100.000 NHDG Local 18.480000 0.00 0.00 0.00 38,808.001.000000

Base 18.480000 0.00 0.00 0.00 38,808.00

COMMON STOCK029263100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN REPROGRAPHICS CO

7,100.000 NHDG Local 3.850000 0.00 0.00 0.00 27,335.001.000000

Base 3.850000 0.00 0.00 0.00 27,335.00

COMMON STOCK NPV029899101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN STATES WATER CO

4,100.000 NHDG Local 34.850000 0.00 0.00 0.00 142,885.001.000000

Base 34.850000 0.00 0.00 0.00 142,885.00

COMMON STOCK USD.01029912201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERICAN TOWER CORP CL A

2,200.000 NHIH Local 57.894500 0.00 22.00 2.45 127,343.451.000000

Base 57.894500 0.00 22.00 2.45 127,343.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 57.895800 0.00 12.00 1.33 69,461.631.000000

Base 57.895800 0.00 12.00 1.33 69,461.63

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHDM Local 57.360000 0.00 0.00 0.00 195,024.001.000000

Base 57.360000 0.00 0.00 0.00 195,024.00
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029912201 Total

34.00 3.780.006,800.000 Local 391,829.08

Base 0.00 34.00 3.78 391,829.08

COMMON STOCK USD.01030111108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN SUPERCONDUCTOR CORP

10,300.000 NHDG Local 4.150000 0.00 0.00 0.00 42,745.001.000000

Base 4.150000 0.00 0.00 0.00 42,745.00

COMMON STOCK USD.1030371108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN VANGUARD CORP

4,100.000 NHDG Local 11.600000 0.00 0.00 0.00 47,560.001.000000

Base 11.600000 0.00 0.00 0.00 47,560.00

COMMON STOCK USD.01030420103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN WATER WORKS CO INC

3,200.000 NHHY Local 30.180000 0.00 0.00 0.00 96,576.001.000000

Base 30.180000 0.00 0.00 0.00 96,576.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 28.675300 0.00 16.00 1.77 91,743.191.000000

Base 28.675300 0.00 16.00 1.77 91,743.19

030420103 Total

16.00 1.770.006,400.000 Local 188,319.19

Base 0.00 16.00 1.77 188,319.19

COMMON STOCK NPV030506109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN WOODMARK CORP

2,100.000 NHDG Local 13.740000 0.00 0.00 0.00 28,854.001.000000

Base 13.740000 0.00 0.00 0.00 28,854.00

COMMON STOCK USD.0103062T105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICA S CAR MART INC

900.000 NHDG Local 29.880000 0.00 0.00 0.00 26,892.001.000000

Base 29.880000 0.00 0.00 0.00 26,892.00
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COMMON STOCK USD2.5030710107 06 Oct 2011 USD/DTCMERGERAMERON INTERNATIONAL CORP

2,100.000 NHDG Local 85.000000 0.00 0.00 0.00 178,500.001.000000

Base 85.000000 0.00 0.00 0.00 178,500.00

06 Oct 2011 CANCEL USD/DTCMERGER

-2,100.000 NHDG Local 85.000000 0.00 0.00 0.00 -178,500.001.000000

Base 85.000000 0.00 0.00 0.00 -178,500.00

06 Oct 2011 06 Oct 2011 USD/DTCMERGER

1,250.000 NHHZ Local 85.000000 0.00 0.00 0.00 106,250.001.000000

Base 85.000000 0.00 0.00 0.00 106,250.00

06 Oct 2011 06 Oct 2011 USD/DTCMERGER

2,100.000 NHDG Local 85.000000 0.00 0.00 0.00 178,500.001.000000

Base 85.000000 0.00 0.00 0.00 178,500.00

030710107 Total

0.00 0.000.003,350.000 Local 284,750.00

Base 0.00 0.00 0.00 284,750.00

COMMON STOCK USD.0103071H100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERISAFE INC

4,000.000 NHDG Local 20.230000 0.00 0.00 0.00 80,920.001.000000

Base 20.230000 0.00 0.00 0.00 80,920.00

COMMON STOCK USD.0103073E105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERISOURCEBERGEN CORP

900.000 NHIH Local 38.797800 0.00 9.00 0.67 34,908.351.000000

Base 38.797800 0.00 9.00 0.67 34,908.35

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 38.784700 0.00 15.00 1.12 58,160.931.000000

Base 38.784700 0.00 15.00 1.12 58,160.93
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDM Local 39.190000 0.00 0.00 0.00 94,056.001.000000

Base 39.190000 0.00 0.00 0.00 94,056.00

03073E105 Total

24.00 1.790.004,800.000 Local 187,125.28

Base 0.00 24.00 1.79 187,125.28

COMMON STOCK USD.0103076C106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMERIPRISE FINANCIAL INC

200.000 NHIH Local 46.155000 0.00 2.00 0.18 9,228.821.000000

Base 46.155000 0.00 2.00 0.18 9,228.82

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 45.802100 0.00 19.00 1.67 87,003.321.000000

Base 45.802100 0.00 19.00 1.67 87,003.32

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHY Local 39.360000 0.00 0.00 0.00 169,248.001.000000

Base 39.360000 0.00 0.00 0.00 169,248.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 36.700700 0.00 21.50 3.04 157,788.471.000000

Base 36.700700 0.00 21.50 3.04 157,788.47

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 46.780000 0.00 0.00 0.00 98,238.001.000000

Base 46.780000 0.00 0.00 0.00 98,238.00

03076C106 Total

42.50 4.890.0012,800.000 Local 521,506.61

Base 0.00 42.50 4.89 521,506.61
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COMMON STOCK USD1.03076K108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERIS BANCORP

5,300.000 NHDG Local 9.360000 0.00 0.00 0.00 49,608.001.000000

Base 9.360000 0.00 0.00 0.00 49,608.00

COMMON STOCK USD2.031001100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMES NATIONAL CORP

1,800.000 NHDG Local 17.250000 0.00 0.00 0.00 31,050.001.000000

Base 17.250000 0.00 0.00 0.00 31,050.00

COMMON STOCK031162100 16 Nov 2011 USD/DTC 0.01ITG INC.AMGEN INC

400.000 NHIH Local 55.860000 0.00 4.00 0.43 22,339.571.000000

Base 55.860000 0.00 4.00 0.43 22,339.57

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-400.000 NHIH Local 55.860000 0.00 -4.00 -0.43 -22,339.571.000000

Base 55.860000 0.00 -4.00 -0.43 -22,339.57

16 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,400.000 NHIH Local 56.064900 0.00 34.00 3.66 190,583.001.000000

Base 56.064900 0.00 34.00 3.66 190,583.00

16 Nov 2011 CANCEL USD/DTC 0.01LIQUIDNETINC

-3,400.000 NHIH Local 56.064900 0.00 -34.00 -3.66 -190,583.001.000000

Base 56.064900 0.00 -34.00 -3.66 -190,583.00

16 Nov 2011 USD/DTC 0.01ITG INC.

4,200.000 NHIH Local 56.174000 0.00 42.00 4.53 235,884.271.000000

Base 56.174000 0.00 42.00 4.53 235,884.27

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-4,200.000 NHIH Local 56.174000 0.00 -42.00 -4.53 -235,884.271.000000

Base 56.174000 0.00 -42.00 -4.53 -235,884.27

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,500.000 NHHY Local 54.950000 0.00 0.00 0.00 961,625.001.000000

Base 54.950000 0.00 0.00 0.00 961,625.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,500.000 NHDG Local 53.371300 0.00 87.50 17.94 933,892.311.000000

Base 53.371300 0.00 87.50 17.94 933,892.31

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,300.000 NHHY Local 54.991500 0.00 34.50 2.43 126,443.521.000000

Base 54.991500 0.00 34.50 2.43 126,443.52

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHDM Local 57.330000 0.00 0.00 0.00 458,640.001.000000

Base 57.330000 0.00 0.00 0.00 458,640.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,920.000 NHDM Local 58.157300 0.00 43.80 3.27 169,772.251.000000

Base 58.157300 0.00 43.80 3.27 169,772.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 55.860000 0.00 4.00 0.43 22,339.571.000000

Base 55.860000 0.00 4.00 0.43 22,339.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,400.000 NHIH Local 56.064900 0.00 34.00 3.66 190,583.001.000000

Base 56.064900 0.00 34.00 3.66 190,583.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,200.000 NHIH Local 56.174000 0.00 42.00 4.53 235,884.271.000000

Base 56.174000 0.00 42.00 4.53 235,884.27

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,820.000 NHDM Local 62.002500 0.00 72.30 5.74 298,774.011.000000

Base 62.002500 0.00 72.30 5.74 298,774.01

031162100 Total

318.10 38.000.0061,040.000 Local 3,397,953.93

Base 0.00 318.10 38.00 3,397,953.93
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COMMON STOCK031652100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMKOR TECHNOLOGY INC

24,300.000 NHDG Local 4.750000 0.00 0.00 0.00 115,425.001.000000

Base 4.750000 0.00 0.00 0.00 115,425.00

COMMON STOCK USD1.032037103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMPCO PITTSBURGH CORP

1,700.000 NHDG Local 21.630000 0.00 0.00 0.00 36,771.001.000000

Base 21.630000 0.00 0.00 0.00 36,771.00

COMMON STOCK032095101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AMPHENOL CORP CL A

200.000 NHIH Local 46.990000 0.00 2.00 0.18 9,395.821.000000

Base 46.990000 0.00 2.00 0.18 9,395.82

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 46.890500 0.00 13.00 1.17 60,943.481.000000

Base 46.890500 0.00 13.00 1.17 60,943.48

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 46.630000 0.00 0.00 0.00 69,945.001.000000

Base 46.630000 0.00 0.00 0.00 69,945.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,300.000 NHDZ Local 42.405500 0.00 26.00 1.06 55,100.091.000000

Base 42.405500 0.00 26.00 1.06 55,100.09

032095101 Total

41.00 2.410.004,300.000 Local 195,384.39

Base 0.00 41.00 2.41 195,384.39

COMMON STOCK NPV03232P405 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMSURG CORP

7,000.000 NHDG Local 23.500000 0.00 0.00 0.00 164,500.001.000000

Base 23.500000 0.00 0.00 0.00 164,500.00
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COMMON STOCK USD.01032359309 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMTRUST FINANCIAL SERVICES

4,600.000 NHDG Local 22.920000 0.00 0.00 0.00 105,432.001.000000

Base 22.920000 0.00 0.00 0.00 105,432.00

COMMON STOCK032420101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANACOR PHARMACEUTICALS INC

900.000 NHDG Local 6.110000 0.00 0.00 0.00 5,499.001.000000

Base 6.110000 0.00 0.00 0.00 5,499.00

COMMON STOCK USD.1032511107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANADARKO PETROLEUM CORP

2,400.000 NHIH Local 79.908800 0.00 24.00 3.68 191,753.441.000000

Base 79.908800 0.00 24.00 3.68 191,753.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 80.246100 0.00 22.00 3.39 176,516.031.000000

Base 80.246100 0.00 22.00 3.39 176,516.03

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHY Local 63.050000 0.00 0.00 0.00 498,095.001.000000

Base 63.050000 0.00 0.00 0.00 498,095.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 59.277600 0.00 39.50 9.00 468,244.541.000000

Base 59.277600 0.00 39.50 9.00 468,244.54

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHDM Local 79.280000 0.00 0.00 0.00 364,688.001.000000

Base 79.280000 0.00 0.00 0.00 364,688.00

032511107 Total

85.50 16.070.0025,000.000 Local 1,699,297.01

Base 0.00 85.50 16.07 1,699,297.01
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COMMON STOCK USD.01032515108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANADIGICS INC

15,200.000 NHDG Local 2.260000 0.00 0.00 0.00 34,352.001.000000

Base 2.260000 0.00 0.00 0.00 34,352.00

COMMON STOCK032654105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ANALOG DEVICES INC

600.000 NHIH Local 36.658500 0.00 6.00 0.42 21,988.681.000000

Base 36.658500 0.00 6.00 0.42 21,988.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 36.990000 0.00 2.00 0.14 7,395.861.000000

Base 36.990000 0.00 2.00 0.14 7,395.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 36.901700 0.00 18.00 1.28 66,403.781.000000

Base 36.901700 0.00 18.00 1.28 66,403.78

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHDM Local 36.370000 0.00 0.00 0.00 94,562.001.000000

Base 36.370000 0.00 0.00 0.00 94,562.00

032654105 Total

26.00 1.840.005,200.000 Local 190,350.32

Base 0.00 26.00 1.84 190,350.32

COMMON STOCK USD.05032657207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANALOGIC CORP

700.000 NHDG Local 49.190000 0.00 0.00 0.00 34,433.001.000000

Base 49.190000 0.00 0.00 0.00 34,433.00

COMMON STOCK USD.01032744104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANAREN INC

3,000.000 NHDG Local 19.980000 0.00 0.00 0.00 59,940.001.000000

Base 19.980000 0.00 0.00 0.00 59,940.00
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COMMON STOCK NPV034164103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANDERSONS INC/THE

4,100.000 NHDG Local 33.850000 0.00 0.00 0.00 138,785.001.000000

Base 33.850000 0.00 0.00 0.00 138,785.00

COMMON STOCK USD.0103475V101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANGIODYNAMICS INC

5,500.000 NHDG Local 14.440000 0.00 0.00 0.00 79,420.001.000000

Base 14.440000 0.00 0.00 0.00 79,420.00

COMMON STOCK USD1.035290105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANIXTER INTERNATIONAL INC

3,200.000 NHDG Local 51.310000 0.00 0.00 0.00 164,192.001.000000

Base 51.310000 0.00 0.00 0.00 164,192.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

1,710.000 NHHO Local 58.096200 0.00 68.40 1.91 99,274.191.000000

Base 58.096200 0.00 68.40 1.91 99,274.19

035290105 Total

68.40 1.910.004,910.000 Local 263,466.19

Base 0.00 68.40 1.91 263,466.19

REIT USD.01035710409 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANNALY CAPITAL MANAGEMENT IN

17,600.000 NHHY Local 16.630000 0.00 0.00 0.00 292,688.001.000000

Base 16.630000 0.00 0.00 0.00 292,688.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,600.000 NHDG Local 15.234900 0.00 88.00 5.15 268,041.091.000000

Base 15.234900 0.00 88.00 5.15 268,041.09

035710409 Total

88.00 5.150.0035,200.000 Local 560,729.09

Base 0.00 88.00 5.15 560,729.09
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REIT USD.01037347101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHANWORTH MORTGAGE ASSET CORP

28,700.000 NHDG Local 6.880000 0.00 0.00 0.00 197,456.001.000000

Base 6.880000 0.00 0.00 0.00 197,456.00

COMMON STOCK USD1.037389103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AON CORP

400.000 NHIH Local 46.968800 0.00 4.00 0.36 18,783.161.000000

Base 46.968800 0.00 4.00 0.36 18,783.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 46.940000 0.00 1.00 0.09 4,692.911.000000

Base 46.940000 0.00 1.00 0.09 4,692.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 47.147400 0.00 23.00 2.08 108,413.941.000000

Base 47.147400 0.00 23.00 2.08 108,413.94

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHY Local 41.980000 0.00 0.00 0.00 260,276.001.000000

Base 41.980000 0.00 0.00 0.00 260,276.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 40.853900 0.00 31.00 4.87 253,258.311.000000

Base 40.853900 0.00 31.00 4.87 253,258.31

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 47.450000 0.00 0.00 0.00 132,860.001.000000

Base 47.450000 0.00 0.00 0.00 132,860.00

037389103 Total

59.00 7.400.0018,000.000 Local 778,284.32

Base 0.00 59.00 7.40 778,284.32
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COMMON STOCK03739T108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHA123 SYSTEMS INC

16,600.000 NHDG Local 3.350000 0.00 0.00 0.00 55,610.001.000000

Base 3.350000 0.00 0.00 0.00 55,610.00

COMMON STOCK037411105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APACHE CORP

2,700.000 NHIH Local 103.365200 0.00 27.00 5.36 279,053.681.000000

Base 103.365200 0.00 27.00 5.36 279,053.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

829.000 NHIH Local 102.923004 0.00 8.29 1.64 85,313.241.000000

Base 102.923004 0.00 8.29 1.64 85,313.24

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHY Local 80.240000 0.00 0.00 0.00 409,224.001.000000

Base 80.240000 0.00 0.00 0.00 409,224.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 75.725600 0.00 25.50 7.42 386,167.641.000000

Base 75.725600 0.00 25.50 7.42 386,167.64

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,529.000 NHDM Local 103.120000 0.00 0.00 0.00 363,910.481.000000

Base 103.120000 0.00 0.00 0.00 363,910.48

037411105 Total

60.79 14.420.0017,258.000 Local 1,523,669.04

Base 0.00 60.79 14.42 1,523,669.04

REIT USD.0103748R101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APARTMENT INVT + MGMT CO  A

500.000 NHIH Local 22.308000 0.00 5.00 0.21 11,148.791.000000

Base 22.308000 0.00 5.00 0.21 11,148.79
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 22.428300 0.00 6.00 0.26 13,450.721.000000

Base 22.428300 0.00 6.00 0.26 13,450.72

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHY Local 22.120000 0.00 0.00 0.00 15,484.001.000000

Base 22.120000 0.00 0.00 0.00 15,484.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 20.881400 0.00 3.50 0.29 14,613.191.000000

Base 20.881400 0.00 3.50 0.29 14,613.19

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 22.670000 0.00 0.00 0.00 24,937.001.000000

Base 22.670000 0.00 0.00 0.00 24,937.00

03748R101 Total

14.50 0.760.003,600.000 Local 79,633.70

Base 0.00 14.50 0.76 79,633.70

COMMON STOCK037598109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPOGEE ENTERPRISES INC

6,200.000 NHDG Local 9.890000 0.00 0.00 0.00 61,318.001.000000

Base 9.890000 0.00 0.00 0.00 61,318.00

COMMON STOCK NPV037604105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APOLLO GROUP INC CL A

300.000 NHIH Local 46.610000 0.00 3.00 0.27 13,979.731.000000

Base 46.610000 0.00 3.00 0.27 13,979.73

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 46.385000 0.00 4.00 0.36 18,549.641.000000

Base 46.385000 0.00 4.00 0.36 18,549.64
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 46.336900 0.00 3.00 0.27 13,897.801.000000

Base 46.336900 0.00 3.00 0.27 13,897.80

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 46.530000 0.00 0.00 0.00 46,530.001.000000

Base 46.530000 0.00 0.00 0.00 46,530.00

037604105 Total

10.00 0.900.002,000.000 Local 92,957.17

Base 0.00 10.00 0.90 92,957.17

COMMON STOCK03761U106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPOLLO INVESTMENT CORP

45,000.000 NHDG Local 7.910000 0.00 0.00 0.00 355,950.001.000000

Base 7.910000 0.00 0.00 0.00 355,950.00

19 Oct 2011 19 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.656 NHHZ Local 6.509146 0.00 0.00 0.00 4.271.000000

Base 6.509146 0.00 0.00 0.00 4.27

03761U106 Total

0.00 0.000.0045,000.656 Local 355,954.27

Base 0.00 0.00 0.00 355,954.27

REIT USD.0103762U105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPOLLO COMMERCIAL REAL ESTAT

4,500.000 NHDG Local 12.880000 0.00 0.00 0.00 57,960.001.000000

Base 12.880000 0.00 0.00 0.00 57,960.00

COMMON STOCK03763V102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPOLLO RESIDENTIAL MORTGAGE

1,000.000 NHDG Local 15.040000 0.00 0.00 0.00 15,040.001.000000

Base 15.040000 0.00 0.00 0.00 15,040.00
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COMMON STOCK NPV037833100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAPPLE INC

8,000.000 NHIH Local 389.898400 0.00 80.00 59.89 3,119,047.311.000000

Base 389.898400 0.00 80.00 59.89 3,119,047.31

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

93.000 NHIH Local 387.320000 0.00 0.93 0.69 36,019.141.000000

Base 387.320000 0.00 0.93 0.69 36,019.14

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,093.000 NHDM Local 379.260000 0.00 0.00 0.00 3,069,351.181.000000

Base 379.260000 0.00 0.00 0.00 3,069,351.18

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

234.000 NHDM Local 390.450500 0.00 3.51 1.76 91,360.151.000000

Base 390.450500 0.00 3.51 1.76 91,360.15

037833100 Total

84.44 62.340.0016,420.000 Local 6,315,777.78

Base 0.00 84.44 62.34 6,315,777.78

INVESTMENT FUND III 037993912 22 Dec 2011 22 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONAPOLLO REAL ESTATE

666,667.000 NHEJ Local 1.000000 0.00 0.00 0.00 666,667.001.000000

Base 1.000000 0.00 0.00 0.00 666,667.00

COMMON STOCK USD.01038222105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.APPLIED MATERIALS INC

2,600.000 NHIH Local 12.570400 0.00 26.00 0.63 32,656.411.000000

Base 12.570400 0.00 26.00 0.63 32,656.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

8,700.000 NHIH Local 12.581500 0.00 87.00 2.10 109,369.951.000000

Base 12.581500 0.00 87.00 2.10 109,369.95
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,200.000 NHHY Local 10.350000 0.00 0.00 0.00 240,120.001.000000

Base 10.350000 0.00 0.00 0.00 240,120.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,200.000 NHDG Local 9.972800 0.00 116.00 4.45 231,248.511.000000

Base 9.972800 0.00 116.00 4.45 231,248.51

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHDM Local 12.540000 0.00 0.00 0.00 141,702.001.000000

Base 12.540000 0.00 0.00 0.00 141,702.00

038222105 Total

229.00 7.180.0069,000.000 Local 755,096.87

Base 0.00 229.00 7.18 755,096.87

COMMON STOCK USD.0103822W406 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPPLIED MICRO CIRCUITS CORP

2,300.000 NHDG Local 5.910000 0.00 0.00 0.00 13,593.001.000000

Base 5.910000 0.00 0.00 0.00 13,593.00

COMMON STOCK USD.01038336103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPTARGROUP INC

1,100.000 NHHY Local 44.670000 0.00 0.00 0.00 49,137.001.000000

Base 44.670000 0.00 0.00 0.00 49,137.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 43.107300 0.00 5.50 0.92 47,411.611.000000

Base 43.107300 0.00 5.50 0.92 47,411.61

038336103 Total

5.50 0.920.002,200.000 Local 96,548.61

Base 0.00 5.50 0.92 96,548.61
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COMMON STOCK USD.0103834A103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAPPROACH RESOURCES INC

1,500.000 NHDG Local 19.800000 0.00 0.00 0.00 29,700.001.000000

Base 19.800000 0.00 0.00 0.00 29,700.00

COMMON STOCK USD.503836W103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAQUA AMERICA INC

2,200.000 NHHY Local 21.570000 0.00 0.00 0.00 47,454.001.000000

Base 21.570000 0.00 0.00 0.00 47,454.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 20.327300 0.00 11.00 0.86 44,708.201.000000

Base 20.327300 0.00 11.00 0.86 44,708.20

03836W103 Total

11.00 0.860.004,400.000 Local 92,162.20

Base 0.00 11.00 0.86 92,162.20

COMMON STOCK USD.503875Q108 13 Oct 2011 18 Oct 2011 USD/DTC 0.04BNY CONVERGEXARBITRON INC

930.000 NHHO Local 37.505400 0.00 37.20 0.67 34,842.151.000000

Base 37.505400 0.00 37.20 0.67 34,842.15

COMMON STOCK USD1.03937R102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARCH CHEMICALS INC

5,300.000 NHDG Local 46.840000 0.00 0.00 0.00 248,252.001.000000

Base 46.840000 0.00 0.00 0.00 248,252.00

19 Oct 2011 20 Oct 2011 USD/DTCTENDER OFFER

8,527.000 NHHZ Local 47.200000 0.00 0.00 0.00 402,474.401.000000

Base 47.200000 0.00 0.00 0.00 402,474.40

03937R102 Total

0.00 0.000.0013,827.000 Local 650,726.40

Base 0.00 0.00 0.00 650,726.40
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COMMON STOCK USD.01039380100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARCH COAL INC

3,500.000 NHHY Local 14.580000 0.00 0.00 0.00 51,030.001.000000

Base 14.580000 0.00 0.00 0.00 51,030.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 13.833800 0.00 17.50 0.93 48,399.871.000000

Base 13.833800 0.00 17.50 0.93 48,399.87

039380100 Total

17.50 0.930.007,000.000 Local 99,429.87

Base 0.00 17.50 0.93 99,429.87

COMMON STOCK NPV039483102 16 Nov 2011 USD/DTC 0.01ITG INC.ARCHER DANIELS MIDLAND CO

900.000 NHIH Local 29.039400 0.00 9.00 0.50 26,125.961.000000

Base 29.039400 0.00 9.00 0.50 26,125.96

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-900.000 NHIH Local 29.039400 0.00 -9.00 -0.50 -26,125.961.000000

Base 29.039400 0.00 -9.00 -0.50 -26,125.96

16 Nov 2011 USD/DTC 0.01ITG INC.

5,000.000 NHIH Local 29.153800 0.00 50.00 2.80 145,716.201.000000

Base 29.153800 0.00 50.00 2.80 145,716.20

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-5,000.000 NHIH Local 29.153800 0.00 -50.00 -2.80 -145,716.201.000000

Base 29.153800 0.00 -50.00 -2.80 -145,716.20

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,700.000 NHHY Local 24.810000 0.00 0.00 0.00 315,087.001.000000

Base 24.810000 0.00 0.00 0.00 315,087.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,700.000 NHDG Local 23.956700 0.00 63.50 5.85 304,180.741.000000

Base 23.956700 0.00 63.50 5.85 304,180.74

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHDM Local 29.780000 0.00 0.00 0.00 175,702.001.000000

Base 29.780000 0.00 0.00 0.00 175,702.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

30,400.000 NHDF Local 28.740000 0.00 304.00 16.77 873,375.231.000000

Base 28.740000 0.00 304.00 16.77 873,375.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 29.039400 0.00 9.00 0.50 26,125.961.000000

Base 29.039400 0.00 9.00 0.50 26,125.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,000.000 NHIH Local 29.153800 0.00 50.00 2.80 145,716.201.000000

Base 29.153800 0.00 50.00 2.80 145,716.20

039483102 Total

426.50 25.920.0067,600.000 Local 1,840,187.13

Base 0.00 426.50 25.92 1,840,187.13

COMMON STOCK03956P102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARCHIPELAGO LEARNING INC

1,200.000 NHDG Local 9.140000 0.00 0.00 0.00 10,968.001.000000

Base 9.140000 0.00 0.00 0.00 10,968.00

COMMON STOCK USD.01039670104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARCTIC CAT INC

2,700.000 NHDG Local 16.140000 0.00 0.00 0.00 43,578.001.000000

Base 16.140000 0.00 0.00 0.00 43,578.00
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COMMON STOCK040047102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARENA PHARMACEUTICALS INC

31,000.000 NHDG Local 1.390000 0.00 0.00 0.00 43,090.001.000000

Base 1.390000 0.00 0.00 0.00 43,090.00

COMMON STOCK USD.1504010E109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARGAN INC

1,400.000 NHDG Local 10.270000 0.00 0.00 0.00 14,378.001.000000

Base 10.270000 0.00 0.00 0.00 14,378.00

COMMON STOCK04010L103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARES CAPITAL CORP

4,000.000 NHHY Local 13.770000 0.00 0.00 0.00 55,080.001.000000

Base 13.770000 0.00 0.00 0.00 55,080.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 13.017900 0.00 20.00 1.00 52,050.601.000000

Base 13.017900 0.00 20.00 1.00 52,050.60

11 Oct 2011 11 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.053 NHHY Local 9.622641 0.00 0.00 0.00 0.511.000000

Base 9.622641 0.00 0.00 0.00 0.51

04010L103 Total

20.00 1.000.008,000.053 Local 107,131.11

Base 0.00 20.00 1.00 107,131.11

COMMON STOCK USD.01040790107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARKANSAS BEST CORP

5,800.000 NHDG Local 16.740000 0.00 0.00 0.00 97,092.001.000000

Base 16.740000 0.00 0.00 0.00 97,092.00

COMMON STOCK USD.01041356205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARLINGTON ASSET INVESTMENT A

1,400.000 NHDG Local 24.730000 0.00 0.00 0.00 34,622.001.000000

Base 24.730000 0.00 0.00 0.00 34,622.00
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REIT USD.0001042315101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARMOUR RESIDENTIAL REIT INC

17,600.000 NHDG Local 7.090000 0.00 0.00 0.00 124,784.001.000000

Base 7.090000 0.00 0.00 0.00 124,784.00

COMMON STOCK USD.0104247X102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARMSTRONG WORLD INDUSTRIES

400.000 NHHY Local 34.440000 0.00 0.00 0.00 13,776.001.000000

Base 34.440000 0.00 0.00 0.00 13,776.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 34.015200 0.00 2.00 0.27 13,603.811.000000

Base 34.015200 0.00 2.00 0.27 13,603.81

04247X102 Total

2.00 0.270.00800.000 Local 27,379.81

Base 0.00 2.00 0.27 27,379.81

COMMON STOCK USD.0104269Q100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARRIS GROUP INC

27,928.000 NHDG Local 11.520000 0.00 0.00 0.00 321,730.561.000000

Base 11.520000 0.00 0.00 0.00 321,730.56

COMMON STOCK04269X105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARRAY BIOPHARMA INC

7,100.000 NHDG Local 2.020000 0.00 0.00 0.00 14,342.001.000000

Base 2.020000 0.00 0.00 0.00 14,342.00

COMMON STOCK USD1.042735100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARROW ELECTRONICS INC

1,600.000 NHHY Local 27.780000 0.00 0.00 0.00 44,448.001.000000

Base 27.780000 0.00 0.00 0.00 44,448.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 26.686900 0.00 8.00 0.82 42,690.221.000000

Base 26.686900 0.00 8.00 0.82 42,690.22
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042735100 Total

8.00 0.820.003,200.000 Local 87,138.22

Base 0.00 8.00 0.82 87,138.22

COMMON STOCK USD1.042744102 04 Oct 2011 04 Oct 2011 USD/DTCSALE OF FRACTIONAL SARROW FINANCIAL CORP

0.570 NHHZ Local 21.578947 0.00 0.00 0.00 12.301.000000

Base 21.578947 0.00 0.00 0.00 12.30

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDG Local 22.670000 0.00 0.00 0.00 47,607.001.000000

Base 22.670000 0.00 0.00 0.00 47,607.00

042744102 Total

0.00 0.000.002,100.570 Local 47,619.30

Base 0.00 0.00 0.00 47,619.30

COMMON STOCK USD1.043113208 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARTESIAN RESOURCES CORP CL A

1,400.000 NHDG Local 17.590000 0.00 0.00 0.00 24,626.001.000000

Base 17.590000 0.00 0.00 0.00 24,626.00

COMMON STOCK04315B107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARTIO GLOBAL INVESTORS INC

700.000 NHDG Local 7.690000 0.00 0.00 0.00 5,383.001.000000

Base 7.690000 0.00 0.00 0.00 5,383.00

COMMON STOCK USD.01043436104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASBURY AUTOMOTIVE GROUP

6,700.000 NHDG Local 18.920000 0.00 0.00 0.00 126,764.001.000000

Base 18.920000 0.00 0.00 0.00 126,764.00

COMMON STOCK USD.01043632108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASCENT CAPITAL GROUP INC A

3,200.000 NHDG Local 41.160000 0.00 0.00 0.00 131,712.001.000000

Base 41.160000 0.00 0.00 0.00 131,712.00
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REIT USD.01044103109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASHFORD HOSPITALITY TRUST

12,000.000 NHDG Local 7.460000 0.00 0.00 0.00 89,520.001.000000

Base 7.460000 0.00 0.00 0.00 89,520.00

COMMON STOCK USD.01044209104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASHLAND INC

1,400.000 NHHY Local 44.140000 0.00 0.00 0.00 61,796.001.000000

Base 44.140000 0.00 0.00 0.00 61,796.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 42.079300 0.00 7.00 1.14 58,902.881.000000

Base 42.079300 0.00 7.00 1.14 58,902.88

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

23,015.000 NHDF Local 55.691100 0.00 230.15 24.61 1,281,475.911.000000

Base 55.691100 0.00 230.15 24.61 1,281,475.91

044209104 Total

237.15 25.750.0025,815.000 Local 1,402,174.79

Base 0.00 237.15 25.75 1,402,174.79

COMMON STOCK USD.0104544X300 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASSISTED LIVING CONCEPTS I A

4,300.000 NHDG Local 13.630000 0.00 0.00 0.00 58,609.001.000000

Base 13.630000 0.00 0.00 0.00 58,609.00

COMMON STOCK USD.01045487105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASSOCIATED BANC CORP

3,900.000 NHHY Local 9.300000 0.00 0.00 0.00 36,270.001.000000

Base 9.300000 0.00 0.00 0.00 36,270.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 9.096200 0.00 19.50 0.69 35,454.991.000000

Base 9.096200 0.00 19.50 0.69 35,454.99
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045487105 Total

19.50 0.690.007,800.000 Local 71,724.99

Base 0.00 19.50 0.69 71,724.99

REIT USD.1045604105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASSOCIATED ESTATES REALTY CP

8,800.000 NHDG Local 15.680000 0.00 0.00 0.00 137,984.001.000000

Base 15.680000 0.00 0.00 0.00 137,984.00

COMMON STOCK USD.0104621X108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ASSURANT INC

800.000 NHIH Local 38.146900 0.00 8.00 0.59 30,508.931.000000

Base 38.146900 0.00 8.00 0.59 30,508.93

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHY Local 35.800000 0.00 0.00 0.00 57,280.001.000000

Base 35.800000 0.00 0.00 0.00 57,280.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 33.810000 0.00 8.00 1.04 54,086.961.000000

Base 33.810000 0.00 8.00 1.04 54,086.96

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 38.210000 0.00 0.00 0.00 30,568.001.000000

Base 38.210000 0.00 0.00 0.00 30,568.00

04621X108 Total

16.00 1.630.004,800.000 Local 172,443.89

Base 0.00 16.00 1.63 172,443.89

COMMON STOCK USD.2046224101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASTEC INDUSTRIES INC

4,400.000 NHDG Local 31.750000 0.00 0.00 0.00 139,700.001.000000

Base 31.750000 0.00 0.00 0.00 139,700.00
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COMMON STOCK04624B103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASTEX PHARMACEUTICALS

11,800.000 NHDG Local 1.950000 0.00 0.00 0.00 23,010.001.000000

Base 1.950000 0.00 0.00 0.00 23,010.00

COMMON STOCK USD.01046265104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASTORIA FINANCIAL CORP

19,700.000 NHDG Local 8.750000 0.00 0.00 0.00 172,375.001.000000

Base 8.750000 0.00 0.00 0.00 172,375.00

COMMON STOCK04878Q863 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHATLANTIC POWER CORP

14,200.000 NHDG Local 14.360000 0.00 0.00 0.00 203,912.001.000000

Base 14.360000 0.00 0.00 0.00 203,912.00

COMMON STOCK USD.01049079205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHATLANTIC TELE NETWORK INC

1,600.000 NHDG Local 32.470000 0.00 0.00 0.00 51,952.001.000000

Base 32.470000 0.00 0.00 0.00 51,952.00

COMMON STOCK USD.01049164205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHATLAS AIR WORLDWIDE HOLDINGS

6,000.000 NHDG Local 34.960000 0.00 0.00 0.00 209,760.001.000000

Base 34.960000 0.00 0.00 0.00 209,760.00

COMMON STOCK NPV049560105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHATMOS ENERGY CORP

1,500.000 NHHY Local 32.450000 0.00 0.00 0.00 48,675.001.000000

Base 32.450000 0.00 0.00 0.00 48,675.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 30.228100 0.00 7.50 0.88 45,333.771.000000

Base 30.228100 0.00 7.50 0.88 45,333.77

049560105 Total

7.50 0.880.003,000.000 Local 94,008.77

Base 0.00 7.50 0.88 94,008.77
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COMMON STOCK USD1.050095108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHATWOOD OCEANICS INC

600.000 NHHY Local 34.360000 0.00 0.00 0.00 20,616.001.000000

Base 34.360000 0.00 0.00 0.00 20,616.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 31.830800 0.00 3.00 0.37 19,095.111.000000

Base 31.830800 0.00 3.00 0.37 19,095.11

18 Nov 2011 23 Nov 2011 USD/DTC 0.04BNY CONVERGEX

2,530.000 NHHO Local 41.830700 0.00 101.20 2.04 105,728.431.000000

Base 41.830700 0.00 101.20 2.04 105,728.43

21 Nov 2011 25 Nov 2011 USD/DTC 0.02INSTINET

1,000.000 NHHO Local 39.960900 0.00 20.00 0.77 39,940.131.000000

Base 39.960900 0.00 20.00 0.77 39,940.13

050095108 Total

124.20 3.180.004,730.000 Local 185,379.67

Base 0.00 124.20 3.18 185,379.67

COMMON STOCK USD.01050757103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAUDIOVOX CORP A

3,900.000 NHDG Local 6.000000 0.00 0.00 0.00 23,400.001.000000

Base 6.000000 0.00 0.00 0.00 23,400.00

COMMON STOCK USD.01052769106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AUTODESK INC

2,000.000 NHIH Local 35.682300 0.00 20.00 1.37 71,343.231.000000

Base 35.682300 0.00 20.00 1.37 71,343.23

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 33.610000 0.00 0.00 0.00 67,220.001.000000

Base 33.610000 0.00 0.00 0.00 67,220.00
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052769106 Total

20.00 1.370.004,000.000 Local 138,563.23

Base 0.00 20.00 1.37 138,563.23

COMMON STOCK USD1.052800109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAUTOLIV INC

1,600.000 NHHY Local 48.500000 0.00 0.00 0.00 77,600.001.000000

Base 48.500000 0.00 0.00 0.00 77,600.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 47.241600 0.00 8.00 1.46 75,577.101.000000

Base 47.241600 0.00 8.00 1.46 75,577.10

052800109 Total

8.00 1.460.003,200.000 Local 153,177.10

Base 0.00 8.00 1.46 153,177.10

COMMON STOCK USD.1053015103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AUTOMATIC DATA PROCESSING

1,100.000 NHIH Local 51.986400 0.00 11.00 1.10 57,172.941.000000

Base 51.986400 0.00 11.00 1.10 57,172.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

700.000 NHIH Local 51.645000 0.00 7.00 0.69 36,143.811.000000

Base 51.645000 0.00 7.00 0.69 36,143.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 51.947800 0.00 25.00 2.49 129,842.011.000000

Base 51.947800 0.00 25.00 2.49 129,842.01

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHDM Local 51.640000 0.00 0.00 0.00 222,052.001.000000

Base 51.640000 0.00 0.00 0.00 222,052.00
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053015103 Total

43.00 4.280.008,600.000 Local 445,210.76

Base 0.00 43.00 4.28 445,210.76

COMMON STOCK USD.0105329W102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AUTONATION INC

600.000 NHIH Local 33.471700 0.00 6.00 0.39 20,076.631.000000

Base 33.471700 0.00 6.00 0.39 20,076.63

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHY Local 32.780000 0.00 0.00 0.00 16,390.001.000000

Base 32.780000 0.00 0.00 0.00 16,390.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 32.002000 0.00 2.50 0.31 15,998.191.000000

Base 32.002000 0.00 2.50 0.31 15,998.19

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHDM Local 33.500000 0.00 0.00 0.00 20,100.001.000000

Base 33.500000 0.00 0.00 0.00 20,100.00

05329W102 Total

8.50 0.700.002,200.000 Local 72,564.82

Base 0.00 8.50 0.70 72,564.82

COMMON STOCK USD.01053332102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCAUTOZONE INC

200.000 NHIH Local 335.245000 0.00 2.00 1.29 67,045.711.000000

Base 335.245000 0.00 2.00 1.29 67,045.71

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

52.000 NHIH Local 334.580000 0.00 0.52 0.33 17,397.311.000000

Base 334.580000 0.00 0.52 0.33 17,397.31
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

252.000 NHDM Local 336.230000 0.00 0.00 0.00 84,729.961.000000

Base 336.230000 0.00 0.00 0.00 84,729.96

053332102 Total

2.52 1.620.00504.000 Local 169,172.98

Base 0.00 2.52 1.62 169,172.98

REIT USD.01053484101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVALONBAY COMMUNITIES INC

500.000 NHIH Local 126.427000 0.00 5.00 1.21 63,207.291.000000

Base 126.427000 0.00 5.00 1.21 63,207.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

315.000 NHIH Local 126.661905 0.00 3.15 0.77 39,894.581.000000

Base 126.661905 0.00 3.15 0.77 39,894.58

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,769.000 NHHY Local 114.050000 0.00 0.00 0.00 201,754.451.000000

Base 114.050000 0.00 0.00 0.00 201,754.45

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,769.000 NHDG Local 111.553000 0.00 8.85 3.79 197,324.621.000000

Base 111.553000 0.00 8.85 3.79 197,324.62

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

815.000 NHDM Local 126.690000 0.00 0.00 0.00 103,252.351.000000

Base 126.690000 0.00 0.00 0.00 103,252.35

053484101 Total

17.00 5.770.005,168.000 Local 605,433.29

Base 0.00 17.00 5.77 605,433.29
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COMMON STOCK NPV05348P401 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVANIR PHARMACEUTICALS INC A

2,900.000 NHDG Local 3.180000 0.00 0.00 0.00 9,222.001.000000

Base 3.180000 0.00 0.00 0.00 9,222.00

COMMON STOCK USD1.053494100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVATAR HOLDINGS INC

2,000.000 NHDG Local 8.240000 0.00 0.00 0.00 16,480.001.000000

Base 8.240000 0.00 0.00 0.00 16,480.00

COMMON STOCK USD1.053611109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVERY DENNISON CORP

100.000 NHIH Local 26.860000 0.00 1.00 0.05 2,684.951.000000

Base 26.860000 0.00 1.00 0.05 2,684.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 26.808300 0.00 8.00 0.41 21,438.231.000000

Base 26.808300 0.00 8.00 0.41 21,438.23

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHY Local 25.080000 0.00 0.00 0.00 50,160.001.000000

Base 25.080000 0.00 0.00 0.00 50,160.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 24.319000 0.00 10.00 0.94 48,627.061.000000

Base 24.319000 0.00 10.00 0.94 48,627.06

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 26.540000 0.00 0.00 0.00 23,886.001.000000

Base 26.540000 0.00 0.00 0.00 23,886.00

053611109 Total

19.00 1.400.005,800.000 Local 146,796.24

Base 0.00 19.00 1.40 146,796.24
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COMMON STOCK USD.0105366Y102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVIAT NETWORKS INC

13,600.000 NHDG Local 2.470000 0.00 0.00 0.00 33,592.001.000000

Base 2.470000 0.00 0.00 0.00 33,592.00

COMMON STOCK USD.0105367P100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVID TECHNOLOGY INC

6,610.000 NHDG Local 8.240000 0.00 0.00 0.00 54,466.401.000000

Base 8.240000 0.00 0.00 0.00 54,466.40

COMMON STOCK NPV05379B107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVISTA CORP

12,900.000 NHDG Local 24.840000 0.00 0.00 0.00 320,436.001.000000

Base 24.840000 0.00 0.00 0.00 320,436.00

COMMON STOCK USD1.053807103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAVNET INC

2,600.000 NHHY Local 26.080000 0.00 0.00 0.00 67,808.001.000000

Base 26.080000 0.00 0.00 0.00 67,808.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 25.111700 0.00 13.00 1.26 65,276.161.000000

Base 25.111700 0.00 13.00 1.26 65,276.16

053807103 Total

13.00 1.260.005,200.000 Local 133,084.16

Base 0.00 13.00 1.26 133,084.16

05399Z951 21 Dec 2011 21 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONADVENT INTERNATIONAL GPE VI A

145,500.000 NHEL Local 1.000000 0.00 0.00 0.00 145,500.001.000000

Base 1.000000 0.00 0.00 0.00 145,500.00

COMMON STOCK USD.25054303102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.AVON PRODUCTS INC

1,200.000 NHIH Local 17.573100 0.00 12.00 0.40 21,075.321.000000

Base 17.573100 0.00 12.00 0.40 21,075.32
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 17.717600 0.00 25.00 0.85 44,268.151.000000

Base 17.717600 0.00 25.00 0.85 44,268.15

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHDM Local 17.850000 0.00 0.00 0.00 66,045.001.000000

Base 17.850000 0.00 0.00 0.00 66,045.00

14 Nov 2011 17 Nov 2011 USD/DTC 0.03GARDNER RICH & CO

34,651.000 NHEZ Local 17.878700 0.00 1,039.53 11.90 618,463.401.000000

Base 17.878700 0.00 1,039.53 11.90 618,463.40

15 Nov 2011 18 Nov 2011 USD/DTC 0.03GARDNER RICH & CO

34,652.000 NHEZ Local 17.580900 0.00 1,039.56 11.70 608,162.091.000000

Base 17.580900 0.00 1,039.56 11.70 608,162.09

054303102 Total

2,116.09 24.850.0076,703.000 Local 1,358,013.96

Base 0.00 2,116.09 24.85 1,358,013.96

COMMON STOCK054540109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAXCELIS TECHNOLOGIES INC

24,000.000 NHDG Local 1.210000 0.00 0.00 0.00 29,040.001.000000

Base 1.210000 0.00 0.00 0.00 29,040.00

COMMON STOCK USD5.054937107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BB+T CORP

3,500.000 NHIH Local 23.093500 0.00 35.00 1.55 80,790.701.000000

Base 23.093500 0.00 35.00 1.55 80,790.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 23.264800 0.00 25.00 1.12 58,135.881.000000

Base 23.264800 0.00 25.00 1.12 58,135.88
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,100.000 NHHY Local 21.330000 0.00 0.00 0.00 279,423.001.000000

Base 21.330000 0.00 0.00 0.00 279,423.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,100.000 NHDG Local 20.097400 0.00 65.50 5.06 263,205.381.000000

Base 20.097400 0.00 65.50 5.06 263,205.38

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHDM Local 23.130000 0.00 0.00 0.00 138,780.001.000000

Base 23.130000 0.00 0.00 0.00 138,780.00

054937107 Total

125.50 7.730.0038,200.000 Local 820,334.96

Base 0.00 125.50 7.73 820,334.96

COMMON STOCK USD.0105508R106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHB+G FOODS INC

4,700.000 NHDG Local 17.240000 0.00 0.00 0.00 81,028.001.000000

Base 17.240000 0.00 0.00 0.00 81,028.00

COMMON STOCK USD.0105548J106 03 Oct 2011 03 Oct 2011 USD/DTCMERGERBJ S WHOLESALE CLUB INC

430.000 NHEU Local 51.250000 0.00 0.00 0.00 22,037.501.000000

Base 51.250000 0.00 0.00 0.00 22,037.50

03 Oct 2011 03 Oct 2011 USD/DTCMERGER

3,510.000 NHHY Local 51.250000 0.00 0.00 0.00 179,887.501.000000

Base 51.250000 0.00 0.00 0.00 179,887.50

05548J106 Total

0.00 0.000.003,940.000 Local 201,925.00

Base 0.00 0.00 0.00 201,925.00
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COMMON STOCK05561Q201 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOK FINANCIAL CORPORATION

300.000 NHHY Local 46.890000 0.00 0.00 0.00 14,067.001.000000

Base 46.890000 0.00 0.00 0.00 14,067.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 45.957800 0.00 1.50 0.27 13,785.571.000000

Base 45.957800 0.00 1.50 0.27 13,785.57

05561Q201 Total

1.50 0.270.00600.000 Local 27,852.57

Base 0.00 1.50 0.27 27,852.57

COMMON STOCK NPV055639108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBPZ RESOURCES INC

17,800.000 NHDG Local 2.830000 0.00 0.00 0.00 50,374.001.000000

Base 2.830000 0.00 0.00 0.00 50,374.00

REIT USD.0105564E106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRE PROPERTIES INC

1,300.000 NHHY Local 42.340000 0.00 0.00 0.00 55,042.001.000000

Base 42.340000 0.00 0.00 0.00 55,042.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 41.018500 0.00 6.50 1.03 53,316.521.000000

Base 41.018500 0.00 6.50 1.03 53,316.52

05564E106 Total

6.50 1.030.002,600.000 Local 108,358.52

Base 0.00 6.50 1.03 108,358.52

COMMON STOCK USD.0105566U108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOFI HOLDING INC

1,800.000 NHDG Local 13.850000 0.00 0.00 0.00 24,930.001.000000

Base 13.850000 0.00 0.00 0.00 24,930.00
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COMMON STOCK USD.01055921100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BMC SOFTWARE INC

300.000 NHIH Local 36.905000 0.00 3.00 0.21 11,068.291.000000

Base 36.905000 0.00 3.00 0.21 11,068.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 37.119200 0.00 12.00 0.86 44,530.181.000000

Base 37.119200 0.00 12.00 0.86 44,530.18

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 37.470000 0.00 0.00 0.00 56,205.001.000000

Base 37.470000 0.00 0.00 0.00 56,205.00

055921100 Total

15.00 1.070.003,000.000 Local 111,803.47

Base 0.00 15.00 1.07 111,803.47

COMMON STOCK USD1.056525108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBADGER METER INC

600.000 NHDG Local 32.190000 0.00 0.00 0.00 19,314.001.000000

Base 32.190000 0.00 0.00 0.00 19,314.00

ADR USD.00005056752108 27 Oct 2011 01 Nov 2011 USD/DTC 0.03NOMURA SECURITIES INTERNATIONAL INCBAIDU INC   SPON ADR

4,589.000 NHHP Local 137.056600 0.00 137.67 12.08 628,802.991.000000

Base 137.056600 0.00 137.67 12.08 628,802.99

COMMON STOCK USD1.057149106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMICHAEL BAKER CORP

1,800.000 NHDG Local 19.430000 0.00 0.00 0.00 34,974.001.000000

Base 19.430000 0.00 0.00 0.00 34,974.00

COMMON STOCK USD1.057224107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BAKER HUGHES INC

1,600.000 NHIH Local 57.269400 0.00 16.00 1.76 91,613.281.000000

Base 57.269400 0.00 16.00 1.76 91,613.28
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 56.492200 0.00 16.00 1.74 90,369.781.000000

Base 56.492200 0.00 16.00 1.74 90,369.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 57.411000 0.00 10.00 1.10 57,399.901.000000

Base 57.411000 0.00 10.00 1.10 57,399.90

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHY Local 46.160000 0.00 0.00 0.00 230,800.001.000000

Base 46.160000 0.00 0.00 0.00 230,800.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDG Local 43.389600 0.00 25.00 4.17 216,918.831.000000

Base 43.389600 0.00 25.00 4.17 216,918.83

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 57.280000 0.00 0.00 0.00 240,576.001.000000

Base 57.280000 0.00 0.00 0.00 240,576.00

057224107 Total

67.00 8.770.0018,400.000 Local 927,677.79

Base 0.00 67.00 8.77 927,677.79

COMMON STOCK057665200 26 Oct 2011 31 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.BALCHEM CORP

5,780.000 NHDY Local 36.599400 0.00 173.40 4.07 211,367.061.000000

Base 36.599400 0.00 173.40 4.07 211,367.06

COMMON STOCK NPV057755209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBALDWIN + LYONS INC  CL B

1,800.000 NHDG Local 22.420000 0.00 0.00 0.00 40,356.001.000000

Base 22.420000 0.00 0.00 0.00 40,356.00
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COMMON STOCK NPV058498106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BALL CORP

200.000 NHIH Local 34.377500 0.00 2.00 0.13 6,873.371.000000

Base 34.377500 0.00 2.00 0.13 6,873.37

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 34.496900 0.00 13.00 0.86 44,832.111.000000

Base 34.496900 0.00 13.00 0.86 44,832.11

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 34.760000 0.00 0.00 0.00 52,140.001.000000

Base 34.760000 0.00 0.00 0.00 52,140.00

058498106 Total

15.00 0.990.003,000.000 Local 103,845.48

Base 0.00 15.00 0.99 103,845.48

COMMON STOCK USD1.05945F103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANCFIRST CORP

1,400.000 NHDG Local 35.460000 0.00 0.00 0.00 49,644.001.000000

Base 35.460000 0.00 0.00 0.00 49,644.00

ADR05965X109 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANCO SANTANDER CHILE ADR

3,500.000 NHHJ Local 71.900000 0.00 0.00 0.00 251,650.001.000000

Base 71.900000 0.00 0.00 0.00 251,650.00

ADR05968L102 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANCOLOMBIA S.A. SPONS ADR

5,100.000 NHHJ Local 56.660000 0.00 0.00 0.00 288,966.001.000000

Base 56.660000 0.00 0.00 0.00 288,966.00

COMMON STOCK USD.01059690107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANCORP RHODE ISLAND INC

800.000 NHDG Local 44.160000 0.00 0.00 0.00 35,328.001.000000

Base 44.160000 0.00 0.00 0.00 35,328.00
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COMMON STOCK USD2.5059692103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANCORPSOUTH INC

18,800.000 NHDG Local 9.820000 0.00 0.00 0.00 184,616.001.000000

Base 9.820000 0.00 0.00 0.00 184,616.00

COMMON STOCK USD1.05969A105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANCORP INC/THE

6,500.000 NHDG Local 7.530000 0.00 0.00 0.00 48,945.001.000000

Base 7.530000 0.00 0.00 0.00 48,945.00

COMMON STOCK USD.01060505104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANK OF AMERICA CORP

12,981.000 NHIH Local 6.047900 0.00 129.81 1.51 78,376.471.000000

Base 6.047900 0.00 129.81 1.51 78,376.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

74,919.000 NHIH Local 6.060100 0.00 749.19 8.72 453,258.721.000000

Base 6.060100 0.00 749.19 8.72 453,258.72

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

190,600.000 NHHY Local 6.120000 0.00 0.00 0.00 1,166,472.001.000000

Base 6.120000 0.00 0.00 0.00 1,166,472.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

190,600.000 NHDG Local 5.332900 0.00 953.00 19.52 1,015,478.221.000000

Base 5.332900 0.00 953.00 19.52 1,015,478.22

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

87,900.000 NHDM Local 6.050000 0.00 0.00 0.00 531,795.001.000000

Base 6.050000 0.00 0.00 0.00 531,795.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01LOOP CAPITAL MARKETS

96,200.000 NHDF Local 5.590000 0.00 962.00 10.33 536,785.671.000000

Base 5.590000 0.00 962.00 10.33 536,785.67
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060505104 Total

2,794.00 40.080.00653,200.000 Local 3,782,166.08

Base 0.00 2,794.00 40.08 3,782,166.08

COMMON STOCK USD.01062540109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANK OF HAWAII CORP

900.000 NHHY Local 36.400000 0.00 0.00 0.00 32,760.001.000000

Base 36.400000 0.00 0.00 0.00 32,760.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 35.280000 0.00 4.50 0.61 31,746.891.000000

Base 35.280000 0.00 4.50 0.61 31,746.89

062540109 Total

4.50 0.610.001,800.000 Local 64,506.89

Base 0.00 4.50 0.61 64,506.89

COMMON STOCK NPV062896105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANK OF KENTUCKY FINL CORP

1,200.000 NHDG Local 21.700000 0.00 0.00 0.00 26,040.001.000000

Base 21.700000 0.00 0.00 0.00 26,040.00

COMMON STOCK NPV063425102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANK OF MARIN BANCORP/CA

1,100.000 NHDG Local 35.360000 0.00 0.00 0.00 38,896.001.000000

Base 35.360000 0.00 0.00 0.00 38,896.00

COMMON STOCK USD.01063750103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANK MUTUAL CORP

10,400.000 NHDG Local 2.760000 0.00 0.00 0.00 28,704.001.000000

Base 2.760000 0.00 0.00 0.00 28,704.00

COMMON STOCK USD.01063904106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANK OF THE OZARKS

5,400.000 NHDG Local 22.430000 0.00 0.00 0.00 121,122.001.000000

Base 22.430000 0.00 0.00 0.00 121,122.00



Prepared by State StreetPage 2553

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Dec 2011 28 Dec 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

3,750.000 NHDX Local 30.060700 0.00 112.50 2.17 112,612.961.000000

Base 30.060700 0.00 112.50 2.17 112,612.96

23 Dec 2011 29 Dec 2011 USD/DTC 0.01WEEDEN + CO.

2,300.000 NHDX Local 30.123300 0.00 23.00 1.34 69,259.251.000000

Base 30.123300 0.00 23.00 1.34 69,259.25

063904106 Total

135.50 3.510.0011,450.000 Local 302,994.21

Base 0.00 135.50 3.51 302,994.21

COMMON STOCK USD.01064058100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BANK OF NEW YORK MELLON CORP

10,700.000 NHIH Local 20.099600 0.00 107.00 4.13 214,954.591.000000

Base 20.099600 0.00 107.00 4.13 214,954.59

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,400.000 NHHY Local 18.590000 0.00 0.00 0.00 435,006.001.000000

Base 18.590000 0.00 0.00 0.00 435,006.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

23,400.000 NHDG Local 17.742900 0.00 117.00 7.98 415,058.881.000000

Base 17.742900 0.00 117.00 7.98 415,058.88

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,700.000 NHDM Local 20.550000 0.00 0.00 0.00 219,885.001.000000

Base 20.550000 0.00 0.00 0.00 219,885.00

064058100 Total

224.00 12.110.0068,200.000 Local 1,284,904.47

Base 0.00 224.00 12.11 1,284,904.47
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COMMON STOCK USD.0106643P104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANKFINANCIAL CORP

4,616.000 NHDG Local 7.650000 0.00 0.00 0.00 35,312.401.000000

Base 7.650000 0.00 0.00 0.00 35,312.40

COMMON STOCK06647F102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANKRATE INC

1,400.000 NHDG Local 15.810000 0.00 0.00 0.00 22,134.001.000000

Base 15.810000 0.00 0.00 0.00 22,134.00

COMMON STOCK USD.0106652K103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANKUNITED INC

800.000 NHHY Local 20.760000 0.00 0.00 0.00 16,608.001.000000

Base 20.760000 0.00 0.00 0.00 16,608.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 19.573800 0.00 4.00 0.31 15,654.731.000000

Base 19.573800 0.00 4.00 0.31 15,654.73

06652K103 Total

4.00 0.310.001,600.000 Local 32,262.73

Base 0.00 4.00 0.31 32,262.73

COMMON STOCK USD.0106652V208 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANNER CORPORATION

3,600.000 NHDG Local 13.430000 0.00 0.00 0.00 48,348.001.000000

Base 13.430000 0.00 0.00 0.00 48,348.00

COMMON STOCK USD.25067383109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCR BARD INC

300.000 NHIH Local 86.880000 0.00 3.00 0.50 26,060.501.000000

Base 86.880000 0.00 3.00 0.50 26,060.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 87.203800 0.00 4.00 0.67 34,876.851.000000

Base 87.203800 0.00 4.00 0.67 34,876.85
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHDM Local 87.940000 0.00 0.00 0.00 61,558.001.000000

Base 87.940000 0.00 0.00 0.00 61,558.00

067383109 Total

7.00 1.170.001,400.000 Local 122,495.35

Base 0.00 7.00 1.17 122,495.35

COMMON STOCK067774109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBARNES + NOBLE INC

6,700.000 NHDG Local 11.980000 0.00 0.00 0.00 80,266.001.000000

Base 11.980000 0.00 0.00 0.00 80,266.00

COMMON STOCK USD.01067806109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBARNES GROUP INC

12,200.000 NHDG Local 21.320000 0.00 0.00 0.00 260,104.001.000000

Base 21.320000 0.00 0.00 0.00 260,104.00

COMMON STOCK USD.01068463108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBARRETT BUSINESS SVCS INC

1,600.000 NHDG Local 14.050000 0.00 0.00 0.00 22,480.001.000000

Base 14.050000 0.00 0.00 0.00 22,480.00

COMMON STOCK06846N104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBILL BARRETT CORP

10,000.000 NHDG Local 37.890000 0.00 0.00 0.00 378,900.001.000000

Base 37.890000 0.00 0.00 0.00 378,900.00

COMMON STOCK USD1.068798107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBARRY (R.G.)

1,700.000 NHDG Local 10.730000 0.00 0.00 0.00 18,241.001.000000

Base 10.730000 0.00 0.00 0.00 18,241.00

COMMON STOCK USD1.071813109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCBAXTER INTERNATIONAL INC

4,900.000 NHIH Local 54.040200 0.00 49.00 5.08 264,742.901.000000

Base 54.040200 0.00 49.00 5.08 264,742.90
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHY Local 56.140000 0.00 0.00 0.00 56,140.001.000000

Base 56.140000 0.00 0.00 0.00 56,140.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 53.334500 0.00 5.00 1.03 53,328.471.000000

Base 53.334500 0.00 5.00 1.03 53,328.47

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHDM Local 53.970000 0.00 0.00 0.00 264,453.001.000000

Base 53.970000 0.00 0.00 0.00 264,453.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

16,500.000 NHDF Local 49.480000 0.00 165.00 15.68 816,239.321.000000

Base 49.480000 0.00 165.00 15.68 816,239.32

071813109 Total

219.00 21.790.0028,300.000 Local 1,454,903.69

Base 0.00 219.00 21.79 1,454,903.69

V LP071991913 18 Oct 2011 18 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONBLACKSTONE CAPITAL PARTNERS

222,882.080 NHEL Local 1.000000 0.00 0.00 0.00 222,882.081.000000

Base 1.000000 0.00 0.00 0.00 222,882.08

COMMON STOCK073295107 13 Dec 2011 13 Dec 2011 USD/DTCSALE OF FRACTIONAL SBBCN BANCORP INC

0.160 NHHZ Local 8.437500 0.00 0.00 0.00 1.351.000000

Base 8.437500 0.00 0.00 0.00 1.35

13 Dec 2011 13 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.600 NHIH Local 8.450000 0.00 0.00 0.00 5.071.000000

Base 8.450000 0.00 0.00 0.00 5.07
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073295107 Total

0.00 0.000.000.760 Local 6.42

Base 0.00 0.00 0.00 6.42

COMMON STOCK073730103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BEAM INC

900.000 NHIH Local 50.190000 0.00 9.00 0.87 45,161.131.000000

Base 50.190000 0.00 9.00 0.87 45,161.13

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 50.525000 0.00 4.00 0.39 20,205.611.000000

Base 50.525000 0.00 4.00 0.39 20,205.61

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHY Local 54.080000 0.00 0.00 0.00 151,424.001.000000

Base 54.080000 0.00 0.00 0.00 151,424.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 44.124200 0.00 14.00 2.38 123,531.381.000000

Base 44.124200 0.00 14.00 2.38 123,531.38

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 50.510000 0.00 0.00 0.00 65,663.001.000000

Base 50.510000 0.00 0.00 0.00 65,663.00

073730103 Total

27.00 3.640.008,200.000 Local 405,985.12

Base 0.00 27.00 3.64 405,985.12

07384L997 03 Oct 2011 03 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONBEAR STEARN MERCHANT BKG II TR

955,826.710 NHEL Local 1.000000 0.00 0.00 0.00 955,826.711.000000

Base 1.000000 0.00 0.00 0.00 955,826.71
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03 Oct 2011 03 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTION

37,115.790 NHEL Local 1.000000 0.00 0.00 0.00 37,115.791.000000

Base 1.000000 0.00 0.00 0.00 37,115.79

03 Oct 2011 03 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTION

3,112.440 NHEL Local 1.000000 0.00 0.00 0.00 3,112.441.000000

Base 1.000000 0.00 0.00 0.00 3,112.44

07384L997 Total

0.00 0.000.00996,054.940 Local 996,054.94

Base 0.00 0.00 0.00 996,054.94

COMMON STOCK07556Q105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBEAZER HOMES USA INC

17,500.000 NHDG Local 1.530000 0.00 0.00 0.00 26,775.001.000000

Base 1.530000 0.00 0.00 0.00 26,775.00

COMMON STOCK075571109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBEBE STORES INC

8,800.000 NHDG Local 7.100000 0.00 0.00 0.00 62,480.001.000000

Base 7.100000 0.00 0.00 0.00 62,480.00

COMMON STOCK USD1.075887109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BECTON DICKINSON AND CO

200.000 NHIH Local 74.295000 0.00 2.00 0.29 14,856.711.000000

Base 74.295000 0.00 2.00 0.29 14,856.71

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 74.462600 0.00 17.00 2.43 126,566.991.000000

Base 74.462600 0.00 17.00 2.43 126,566.99

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHDM Local 74.310000 0.00 0.00 0.00 141,189.001.000000

Base 74.310000 0.00 0.00 0.00 141,189.00
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075887109 Total

19.00 2.720.003,800.000 Local 282,612.70

Base 0.00 19.00 2.72 282,612.70

COMMON STOCK USD.01075896100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BED BATH + BEYOND INC

100.000 NHIH Local 61.185000 0.00 1.00 0.12 6,117.381.000000

Base 61.185000 0.00 1.00 0.12 6,117.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 61.259300 0.00 20.00 2.35 122,496.251.000000

Base 61.259300 0.00 20.00 2.35 122,496.25

19 Oct 2011 24 Oct 2011 USD/DTC 0.03PIPER JAFFRAY

6,942.000 NHIB Local 61.192200 0.00 208.26 8.16 424,579.831.000000

Base 61.192200 0.00 208.26 8.16 424,579.83

24 Oct 2011 27 Oct 2011 USD/DTC 0.05BNY CONVERGEX

14,608.000 NHIB Local 62.371800 0.00 730.40 17.50 910,379.351.000000

Base 62.371800 0.00 730.40 17.50 910,379.35

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 61.240000 0.00 0.00 0.00 128,604.001.000000

Base 61.240000 0.00 0.00 0.00 128,604.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHDZ Local 61.694600 0.00 22.00 1.30 67,840.761.000000

Base 61.694600 0.00 22.00 1.30 67,840.76

075896100 Total

981.66 29.430.0026,850.000 Local 1,660,017.57

Base 0.00 981.66 29.43 1,660,017.57
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COMMON STOCK USD.1077347300 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBEL FUSE INC CL B

2,300.000 NHDG Local 17.800000 0.00 0.00 0.00 40,940.001.000000

Base 17.800000 0.00 0.00 0.00 40,940.00

COMMON STOCK USD.01077454106 03 Oct 2011 06 Oct 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPORBELDEN INC

3,240.000 NHHO Local 24.599700 0.00 129.60 1.54 79,571.891.000000

Base 24.599700 0.00 129.60 1.54 79,571.89

04 Oct 2011 07 Oct 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,070.000 NHHO Local 23.975900 0.00 82.80 0.96 49,546.351.000000

Base 23.975900 0.00 82.80 0.96 49,546.35

05 Oct 2011 11 Oct 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

4,790.000 NHHO Local 25.453300 0.00 191.60 2.35 121,727.361.000000

Base 25.453300 0.00 191.60 2.35 121,727.36

06 Oct 2011 12 Oct 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

2,500.000 NHHO Local 25.920700 0.00 100.00 1.25 64,700.501.000000

Base 25.920700 0.00 100.00 1.25 64,700.50

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDG Local 28.020000 0.00 0.00 0.00 42,030.001.000000

Base 28.020000 0.00 0.00 0.00 42,030.00

077454106 Total

504.00 6.100.0014,100.000 Local 357,576.10

Base 0.00 504.00 6.10 357,576.10

COMMON STOCK080555105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBELO CORPORATION A

15,000.000 NHDG Local 5.530000 0.00 0.00 0.00 82,950.001.000000

Base 5.530000 0.00 0.00 0.00 82,950.00
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COMMON STOCK USD.1081437105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCBEMIS COMPANY

900.000 NHIH Local 28.240000 0.00 9.00 0.49 25,406.511.000000

Base 28.240000 0.00 9.00 0.49 25,406.51

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHY Local 29.310000 0.00 0.00 0.00 55,689.001.000000

Base 29.310000 0.00 0.00 0.00 55,689.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 28.391600 0.00 9.50 1.04 53,933.501.000000

Base 28.391600 0.00 9.50 1.04 53,933.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 28.560000 0.00 0.00 0.00 25,704.001.000000

Base 28.560000 0.00 0.00 0.00 25,704.00

081437105 Total

18.50 1.530.005,600.000 Local 160,733.01

Base 0.00 18.50 1.53 160,733.01

COMMON STOCK USD.108160H101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBENCHMARK ELECTRONICS INC

13,600.000 NHDG Local 14.690000 0.00 0.00 0.00 199,784.001.000000

Base 14.690000 0.00 0.00 0.00 199,784.00

COMMON STOCK USD.0108173R104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBENEFICIAL MUTUAL BANCORP IN

7,400.000 NHDG Local 8.050000 0.00 0.00 0.00 59,570.001.000000

Base 8.050000 0.00 0.00 0.00 59,570.00

COMMON STOCK USD.1082047200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBENIHANA INC   CLASS A

3,000.000 NHDG Local 8.580000 0.00 0.00 0.00 25,740.001.000000

Base 8.580000 0.00 0.00 0.00 25,740.00
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30 Nov 2011 30 Nov 2011 USD/DTCMANDATORYEXCHANGE NON CASH

4,800.000 NHHZ Local 8.925450 0.00 0.00 0.00 42,842.161.000000

Base 8.925450 0.00 0.00 0.00 42,842.16

30 Nov 2011 30 Nov 2011 USD/DTCMANDATORYEXCHANGE NON CASH

1,200.000 NHIH Local 9.961650 0.00 0.00 0.00 11,953.981.000000

Base 9.961650 0.00 0.00 0.00 11,953.98

082047200 Total

0.00 0.000.009,000.000 Local 80,536.14

Base 0.00 0.00 0.00 80,536.14

COMMON STOCK USD.2084423102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWR BERKLEY CORP

2,100.000 NHHY Local 29.690000 0.00 0.00 0.00 62,349.001.000000

Base 29.690000 0.00 0.00 0.00 62,349.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 28.234800 0.00 10.50 1.14 59,281.441.000000

Base 28.234800 0.00 10.50 1.14 59,281.44

084423102 Total

10.50 1.140.004,200.000 Local 121,630.44

Base 0.00 10.50 1.14 121,630.44

COMMON STOCK084670702 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BERKSHIRE HATHAWAY INC CL B

3,690.000 NHIH Local 75.313600 0.00 36.90 5.34 277,864.941.000000

Base 75.313600 0.00 36.90 5.34 277,864.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

11,510.000 NHIH Local 75.393000 0.00 115.10 16.66 867,641.671.000000

Base 75.393000 0.00 115.10 16.66 867,641.67
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

32,900.000 NHHY Local 71.040000 0.00 0.00 0.00 2,337,216.001.000000

Base 71.040000 0.00 0.00 0.00 2,337,216.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

32,900.000 NHDG Local 70.282300 0.00 164.50 44.40 2,312,078.771.000000

Base 70.282300 0.00 164.50 44.40 2,312,078.77

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,200.000 NHDM Local 75.860000 0.00 0.00 0.00 1,153,072.001.000000

Base 75.860000 0.00 0.00 0.00 1,153,072.00

084670702 Total

316.50 66.400.0096,200.000 Local 6,947,873.38

Base 0.00 316.50 66.40 6,947,873.38

COMMON STOCK USD.01084680107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBERKSHIRE HILLS BANCORP INC

4,600.000 NHDG Local 19.790000 0.00 0.00 0.00 91,034.001.000000

Base 19.790000 0.00 0.00 0.00 91,034.00

COMMON STOCK USD.1086516101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BEST BUY CO INC

500.000 NHIH Local 28.091000 0.00 5.00 0.27 14,040.231.000000

Base 28.091000 0.00 5.00 0.27 14,040.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 28.221300 0.00 23.00 1.25 64,884.741.000000

Base 28.221300 0.00 23.00 1.25 64,884.74

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHY Local 23.300000 0.00 0.00 0.00 132,810.001.000000

Base 23.300000 0.00 0.00 0.00 132,810.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 22.215600 0.00 28.50 2.44 126,597.981.000000

Base 22.215600 0.00 28.50 2.44 126,597.98

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 27.640000 0.00 0.00 0.00 77,392.001.000000

Base 27.640000 0.00 0.00 0.00 77,392.00

086516101 Total

56.50 3.960.0017,000.000 Local 415,724.95

Base 0.00 56.50 3.96 415,724.95

COMMON STOCK USD.0108915P101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIG 5 SPORTING GOODS CORP

4,800.000 NHDG Local 7.100000 0.00 0.00 0.00 34,080.001.000000

Base 7.100000 0.00 0.00 0.00 34,080.00

COMMON STOCK USD.01089302103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIG LOTS INC

300.000 NHIH Local 40.648300 0.00 3.00 0.23 12,191.261.000000

Base 40.648300 0.00 3.00 0.23 12,191.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 40.685000 0.00 3.00 0.23 12,202.271.000000

Base 40.685000 0.00 3.00 0.23 12,202.27

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHY Local 34.830000 0.00 0.00 0.00 31,347.001.000000

Base 34.830000 0.00 0.00 0.00 31,347.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 33.201100 0.00 4.50 0.58 29,875.911.000000

Base 33.201100 0.00 4.50 0.58 29,875.91
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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

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHDM Local 40.960000 0.00 0.00 0.00 24,576.001.000000

Base 40.960000 0.00 0.00 0.00 24,576.00

089302103 Total

10.50 1.040.003,000.000 Local 110,192.44

Base 0.00 10.50 1.04 110,192.44

COMMON STOCK089750509 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIGBAND NETWORKS INC

9,900.000 NHDG Local 1.270000 0.00 0.00 0.00 12,573.001.000000

Base 1.270000 0.00 0.00 0.00 12,573.00

22 Nov 2011 08 Dec 2011 USD/DTC16 MERGER

15,900.000 NHHZ Local 2.240000 0.00 0.00 0.00 35,616.001.000000

Base 2.240000 0.00 0.00 0.00 35,616.00

089750509 Total

0.00 0.000.0025,800.000 Local 48,189.00

Base 0.00 0.00 0.00 48,189.00

COMMON STOCK USD.508986R101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIGLARI HOLDINGS INC

252.000 NHDG Local 321.700000 0.00 0.00 0.00 81,068.401.000000

Base 321.700000 0.00 0.00 0.00 81,068.40

COMMON STOCK090572207 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIO RAD LABORATORIES A

400.000 NHHY Local 90.770000 0.00 0.00 0.00 36,308.001.000000

Base 90.770000 0.00 0.00 0.00 36,308.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 90.505000 0.00 2.00 0.70 36,199.301.000000

Base 90.505000 0.00 2.00 0.70 36,199.30
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Base Currency: USD - US DOLLAR

090572207 Total

2.00 0.700.00800.000 Local 72,507.30

Base 0.00 2.00 0.70 72,507.30

COMMON STOCK USD.0109057G602 03 Nov 2011 08 Nov 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.BIO REFERENCE LABS INC

6,530.000 NHHO Local 17.075800 0.00 130.60 2.15 111,372.221.000000

Base 17.075800 0.00 130.60 2.15 111,372.22

04 Nov 2011 09 Nov 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

6,500.000 NHHO Local 16.289200 0.00 130.00 2.04 105,747.761.000000

Base 16.289200 0.00 130.00 2.04 105,747.76

07 Nov 2011 10 Nov 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

6,900.000 NHHO Local 16.054000 0.00 138.00 2.13 110,632.471.000000

Base 16.054000 0.00 138.00 2.13 110,632.47

08 Nov 2011 14 Nov 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

4,650.000 NHHO Local 16.240700 0.00 93.00 1.45 75,424.811.000000

Base 16.240700 0.00 93.00 1.45 75,424.81

09057G602 Total

491.60 7.770.0024,580.000 Local 403,177.26

Base 0.00 491.60 7.77 403,177.26

COMMON STOCK09062X103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BIOGEN IDEC INC

300.000 NHIH Local 111.621700 0.00 3.00 0.64 33,482.871.000000

Base 111.621700 0.00 3.00 0.64 33,482.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,797.000 NHIH Local 111.051998 0.00 17.97 3.83 199,538.641.000000

Base 111.051998 0.00 17.97 3.83 199,538.64
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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

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,097.000 NHDM Local 113.940000 0.00 0.00 0.00 238,932.181.000000

Base 113.940000 0.00 0.00 0.00 238,932.18

09062X103 Total

20.97 4.470.004,194.000 Local 471,953.69

Base 0.00 20.97 4.47 471,953.69

REIT USD.0109063H107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIOMED REALTY TRUST INC

29,600.000 NHDG Local 17.400000 0.00 0.00 0.00 515,040.001.000000

Base 17.400000 0.00 0.00 0.00 515,040.00

COMMON STOCK09064X101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIOMIMETIC THERAPEUTICS INC

2,600.000 NHDG Local 3.010000 0.00 0.00 0.00 7,826.001.000000

Base 3.010000 0.00 0.00 0.00 7,826.00

COMMON STOCK09069N108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIOSCRIP INC

2,300.000 NHDG Local 6.580000 0.00 0.00 0.00 15,134.001.000000

Base 6.580000 0.00 0.00 0.00 15,134.00

COMMON STOCK090911108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBIOLASE TECHNOLOGY INC

5,200.000 NHDG Local 3.440000 0.00 0.00 0.00 17,888.001.000000

Base 3.440000 0.00 0.00 0.00 17,888.00

13 Dec 2011 13 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.010 NHHZ Local 1.000000 0.00 0.00 0.00 0.011.000000

Base 1.000000 0.00 0.00 0.00 0.01

090911108 Total

0.00 0.000.005,200.010 Local 17,888.01

Base 0.00 0.00 0.00 17,888.01
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Base Currency: USD - US DOLLAR

COMMON STOCK091826107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBLACK BOX CORP

3,900.000 NHDG Local 24.310000 0.00 0.00 0.00 94,809.001.000000

Base 24.310000 0.00 0.00 0.00 94,809.00

COMMON STOCK09202G101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBLACK DIAMOND INC

2,900.000 NHDG Local 7.330000 0.00 0.00 0.00 21,257.001.000000

Base 7.330000 0.00 0.00 0.00 21,257.00

COMMON STOCK USD1.092113109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBLACK HILLS CORP

8,900.000 NHDG Local 31.980000 0.00 0.00 0.00 284,622.001.000000

Base 31.980000 0.00 0.00 0.00 284,622.00

COMMON STOCK USD.0109247X101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BLACKROCK INC

400.000 NHIH Local 163.125000 0.00 4.00 1.25 65,244.751.000000

Base 163.125000 0.00 4.00 1.25 65,244.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

458.000 NHIH Local 163.438300 0.00 4.58 1.44 74,848.721.000000

Base 163.438300 0.00 4.58 1.44 74,848.72

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHY Local 148.010000 0.00 0.00 0.00 148,010.001.000000

Base 148.010000 0.00 0.00 0.00 148,010.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 140.426500 0.00 5.00 2.70 140,418.801.000000

Base 140.426500 0.00 5.00 2.70 140,418.80

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

858.000 NHDM Local 163.120000 0.00 0.00 0.00 139,956.961.000000

Base 163.120000 0.00 0.00 0.00 139,956.96
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

650.000 NHEY Local 165.653100 0.00 13.00 2.07 107,659.451.000000

Base 165.653100 0.00 13.00 2.07 107,659.45

09247X101 Total

26.58 7.460.004,366.000 Local 676,138.68

Base 0.00 26.58 7.46 676,138.68

COMMON STOCK092533108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBLACKROCK KELSO CAPITAL CORP

16,500.000 NHDG Local 7.580000 0.00 0.00 0.00 125,070.001.000000

Base 7.580000 0.00 0.00 0.00 125,070.00

12 Oct 2011 12 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.817 NHHZ Local 5.973072 0.00 0.00 0.00 4.881.000000

Base 5.973072 0.00 0.00 0.00 4.88

092533108 Total

0.00 0.000.0016,500.817 Local 125,074.88

Base 0.00 0.00 0.00 125,074.88

COMMON STOCK NPV093671105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.H+R BLOCK INC

500.000 NHIH Local 15.743000 0.00 5.00 0.15 7,866.351.000000

Base 15.743000 0.00 5.00 0.15 7,866.35

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 15.770500 0.00 22.00 0.67 34,672.431.000000

Base 15.770500 0.00 22.00 0.67 34,672.43

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHY Local 13.310000 0.00 0.00 0.00 30,613.001.000000

Base 13.310000 0.00 0.00 0.00 30,613.00
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 13.263000 0.00 11.50 0.59 30,492.811.000000

Base 13.263000 0.00 11.50 0.59 30,492.81

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHDM Local 15.610000 0.00 0.00 0.00 42,147.001.000000

Base 15.610000 0.00 0.00 0.00 42,147.00

093671105 Total

38.50 1.410.0010,000.000 Local 145,791.59

Base 0.00 38.50 1.41 145,791.59

COMMON STOCK09534T508 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBLUE COAT SYSTEMS INC

6,300.000 NHDG Local 15.790000 0.00 0.00 0.00 99,477.001.000000

Base 15.790000 0.00 0.00 0.00 99,477.00

COMMON STOCK USD.0209643P207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBLYTH INC

1,200.000 NHDG Local 58.720000 0.00 0.00 0.00 70,464.001.000000

Base 58.720000 0.00 0.00 0.00 70,464.00

COMMON STOCK USD.01096761101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOB EVANS FARMS

6,800.000 NHDG Local 30.170000 0.00 0.00 0.00 205,156.001.000000

Base 30.170000 0.00 0.00 0.00 205,156.00

28 Oct 2011 02 Nov 2011 USD/DTC 0.04BNY CONVERGEX

230.000 NHHO Local 34.324100 0.00 9.20 0.16 7,885.181.000000

Base 34.324100 0.00 9.20 0.16 7,885.18

31 Oct 2011 03 Nov 2011 USD/DTC 0.03CREDIT SUISSE SECURITIES (USA) LLC

880.000 NHHO Local 33.710400 0.00 26.40 0.57 29,638.181.000000

Base 33.710400 0.00 26.40 0.57 29,638.18
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

2,290.000 NHHO Local 31.818300 0.00 91.60 1.40 72,770.911.000000

Base 31.818300 0.00 91.60 1.40 72,770.91

05 Dec 2011 08 Dec 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

240.000 NHHO Local 33.392200 0.00 9.60 0.16 8,004.371.000000

Base 33.392200 0.00 9.60 0.16 8,004.37

06 Dec 2011 09 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

760.000 NHHO Local 33.069400 0.00 30.40 0.49 25,101.851.000000

Base 33.069400 0.00 30.40 0.49 25,101.85

07 Dec 2011 12 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

2,630.000 NHHO Local 32.902300 0.00 105.20 1.67 86,426.181.000000

Base 32.902300 0.00 105.20 1.67 86,426.18

08 Dec 2011 13 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

860.000 NHHO Local 32.402000 0.00 34.40 0.54 27,830.781.000000

Base 32.402000 0.00 34.40 0.54 27,830.78

09 Dec 2011 14 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

6,490.000 NHHO Local 32.205900 0.00 259.60 4.02 208,752.671.000000

Base 32.205900 0.00 259.60 4.02 208,752.67

13 Dec 2011 16 Dec 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,250.000 NHHO Local 32.213200 0.00 157.50 3.25 168,958.551.000000

Base 32.213200 0.00 157.50 3.25 168,958.55

096761101 Total

723.90 12.260.0026,430.000 Local 840,524.67

Base 0.00 723.90 12.26 840,524.67
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COMMON STOCK USD5.097023105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BOEING CO/THE

5,800.000 NHIH Local 66.910300 0.00 58.00 7.45 388,014.291.000000

Base 66.910300 0.00 58.00 7.45 388,014.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 67.175000 0.00 13.00 1.68 87,312.821.000000

Base 67.175000 0.00 13.00 1.68 87,312.82

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHY Local 60.510000 0.00 0.00 0.00 90,765.001.000000

Base 60.510000 0.00 0.00 0.00 90,765.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 57.627300 0.00 7.50 1.66 86,431.791.000000

Base 57.627300 0.00 7.50 1.66 86,431.79

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHDM Local 67.940000 0.00 0.00 0.00 482,374.001.000000

Base 67.940000 0.00 0.00 0.00 482,374.00

097023105 Total

78.50 10.790.0017,200.000 Local 1,134,897.90

Base 0.00 78.50 10.79 1,134,897.90

COMMON STOCK09739C102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOINGO WIRELESS INC

800.000 NHDG Local 7.190000 0.00 0.00 0.00 5,752.001.000000

Base 7.190000 0.00 0.00 0.00 5,752.00

COMMON STOCK09746Y105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOISE INC

23,900.000 NHDG Local 5.560000 0.00 0.00 0.00 132,884.001.000000

Base 5.560000 0.00 0.00 0.00 132,884.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

5,000.000 NHHZ Local 6.086500 0.00 75.00 0.59 30,356.911.000000

Base 6.086500 0.00 75.00 0.59 30,356.91

09746Y105 Total

75.00 0.590.0028,900.000 Local 163,240.91

Base 0.00 75.00 0.59 163,240.91

COMMON STOCK USD.0109776J101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBON TON STORES INC/THE

2,800.000 NHDG Local 4.800000 0.00 0.00 0.00 13,440.001.000000

Base 4.800000 0.00 0.00 0.00 13,440.00

COMMON STOCK USD1.101119105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOSTON PRIVATE FINL HOLDING

17,400.000 NHDG Local 6.510000 0.00 0.00 0.00 113,274.001.000000

Base 6.510000 0.00 0.00 0.00 113,274.00

REIT USD.01101121101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BOSTON PROPERTIES INC

300.000 NHIH Local 95.353300 0.00 3.00 0.55 28,602.441.000000

Base 95.353300 0.00 3.00 0.55 28,602.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 95.697800 0.00 9.00 1.65 86,117.371.000000

Base 95.697800 0.00 9.00 1.65 86,117.37

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHY Local 89.100000 0.00 0.00 0.00 44,550.001.000000

Base 89.100000 0.00 0.00 0.00 44,550.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 83.526000 0.00 2.50 0.81 41,759.691.000000

Base 83.526000 0.00 2.50 0.81 41,759.69
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 95.600000 0.00 0.00 0.00 114,720.001.000000

Base 95.600000 0.00 0.00 0.00 114,720.00

101121101 Total

14.50 3.010.003,400.000 Local 315,749.50

Base 0.00 14.50 3.01 315,749.50

COMMON STOCK USD.01101137107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BOSTON SCIENTIFIC CORP

11,300.000 NHIH Local 5.686300 0.00 113.00 1.23 64,140.961.000000

Base 5.686300 0.00 113.00 1.23 64,140.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 5.665000 0.00 18.00 0.20 10,178.801.000000

Base 5.665000 0.00 18.00 0.20 10,178.80

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

30,600.000 NHHY Local 5.910000 0.00 0.00 0.00 180,846.001.000000

Base 5.910000 0.00 0.00 0.00 180,846.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

30,600.000 NHDG Local 5.540700 0.00 153.00 3.26 169,389.161.000000

Base 5.540700 0.00 153.00 3.26 169,389.16

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,100.000 NHDM Local 5.840000 0.00 0.00 0.00 76,504.001.000000

Base 5.840000 0.00 0.00 0.00 76,504.00

101137107 Total

284.00 4.690.0087,400.000 Local 501,058.92

Base 0.00 284.00 4.69 501,058.92
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COMMON STOCK USD.01103304101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBOYD GAMING CORP

12,600.000 NHDG Local 5.840000 0.00 0.00 0.00 73,584.001.000000

Base 5.840000 0.00 0.00 0.00 73,584.00

COMMON STOCK USD.01104674106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRADY CORPORATION   CL A

9,800.000 NHDG Local 28.590000 0.00 0.00 0.00 280,182.001.000000

Base 28.590000 0.00 0.00 0.00 280,182.00

REIT USD.01105368203 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRANDYWINE REALTY TRUST

2,100.000 NHHY Local 8.010000 0.00 0.00 0.00 16,821.001.000000

Base 8.010000 0.00 0.00 0.00 16,821.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 6.930500 0.00 10.50 0.28 14,543.271.000000

Base 6.930500 0.00 10.50 0.28 14,543.27

105368203 Total

10.50 0.280.004,200.000 Local 31,364.27

Base 0.00 10.50 0.28 31,364.27

COMMON STOCK NPV108030107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRIDGE CAPITAL HOLDINGS

2,000.000 NHDG Local 10.300000 0.00 0.00 0.00 20,600.001.000000

Base 10.300000 0.00 0.00 0.00 20,600.00

COMMON STOCK USD.01108035106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRIDGE BANCORP INC

900.000 NHDG Local 19.500000 0.00 0.00 0.00 17,550.001.000000

Base 19.500000 0.00 0.00 0.00 17,550.00

COMMON STOCK USD.01109043109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRIGGS + STRATTON

11,300.000 NHDG Local 14.430000 0.00 0.00 0.00 163,059.001.000000

Base 14.430000 0.00 0.00 0.00 163,059.00
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COMMON STOCK USD.01109178103 06 Dec 2011 06 Dec 2011 USD/DTCTENDER OFFERBRIGHAM EXPLORATION CO

6,800.000 NHEU Local 36.500000 0.00 0.00 0.00 248,200.001.000000

Base 36.500000 0.00 0.00 0.00 248,200.00

COMMON STOCK USD.01109473405 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRIGHTPOINT INC

8,800.000 NHDG Local 10.450000 0.00 0.00 0.00 91,960.001.000000

Base 10.450000 0.00 0.00 0.00 91,960.00

COMMON STOCK USD1.109696104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRINK S CO/THE

1,400.000 NHDG Local 25.540000 0.00 0.00 0.00 35,756.001.000000

Base 25.540000 0.00 0.00 0.00 35,756.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

3,788.000 NHEX Local 27.888500 0.00 151.52 2.03 105,488.091.000000

Base 27.888500 0.00 151.52 2.03 105,488.09

26 Oct 2011 31 Oct 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

4,605.000 NHEX Local 27.371500 0.00 184.20 2.43 125,859.131.000000

Base 27.371500 0.00 184.20 2.43 125,859.13

109696104 Total

335.72 4.460.009,793.000 Local 267,103.22

Base 0.00 335.72 4.46 267,103.22

COMMON STOCK USD.1110122108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BRISTOL MYERS SQUIBB CO

6,800.000 NHIH Local 31.001800 0.00 68.00 4.05 210,740.191.000000

Base 31.001800 0.00 68.00 4.05 210,740.19

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

8,000.000 NHIH Local 31.061000 0.00 80.00 4.77 248,403.231.000000

Base 31.061000 0.00 80.00 4.77 248,403.23
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

32,100.000 NHHY Local 31.380000 0.00 0.00 0.00 1,007,298.001.000000

Base 31.380000 0.00 0.00 0.00 1,007,298.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

32,100.000 NHDG Local 31.485800 0.00 160.50 19.41 1,010,514.271.000000

Base 31.485800 0.00 160.50 19.41 1,010,514.27

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,800.000 NHDM Local 31.510000 0.00 0.00 0.00 466,348.001.000000

Base 31.510000 0.00 0.00 0.00 466,348.00

110122108 Total

308.50 28.230.0093,800.000 Local 2,943,303.69

Base 0.00 308.50 28.23 2,943,303.69

COMMON STOCK USD.01110394103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRISTOW GROUP INC

8,100.000 NHDG Local 44.750000 0.00 0.00 0.00 362,475.001.000000

Base 44.750000 0.00 0.00 0.00 362,475.00

COMMON STOCK111320107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BROADCOM CORP CL A

500.000 NHIH Local 35.557000 0.00 5.00 0.34 17,773.161.000000

Base 35.557000 0.00 5.00 0.34 17,773.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,700.000 NHIH Local 35.712200 0.00 37.00 2.54 132,095.601.000000

Base 35.712200 0.00 37.00 2.54 132,095.60

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 34.520000 0.00 0.00 0.00 144,984.001.000000

Base 34.520000 0.00 0.00 0.00 144,984.00
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01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

3,300.000 NHEY Local 30.370500 0.00 66.00 1.93 100,154.721.000000

Base 30.370500 0.00 66.00 1.93 100,154.72

111320107 Total

108.00 4.810.0011,700.000 Local 395,007.48

Base 0.00 108.00 4.81 395,007.48

COMMON STOCK11133B409 06 Dec 2011 09 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.BROADSOFT INC

6,210.000 NHHO Local 37.005300 0.00 186.30 4.42 229,612.191.000000

Base 37.005300 0.00 186.30 4.42 229,612.19

COMMON STOCK USD.0111133T103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROADRIDGE FINANCIAL SOLUTIO

1,000.000 NHHY Local 20.140000 0.00 0.00 0.00 20,140.001.000000

Base 20.140000 0.00 0.00 0.00 20,140.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 19.474000 0.00 5.00 0.38 19,468.621.000000

Base 19.474000 0.00 5.00 0.38 19,468.62

11133T103 Total

5.00 0.380.002,000.000 Local 39,608.62

Base 0.00 5.00 0.38 39,608.62

COMMON STOCK111621306 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROCADE COMMUNICATIONS SYS

9,100.000 NHHY Local 4.320000 0.00 0.00 0.00 39,312.001.000000

Base 4.320000 0.00 0.00 0.00 39,312.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,100.000 NHDG Local 4.213400 0.00 45.50 0.74 38,295.701.000000

Base 4.213400 0.00 45.50 0.74 38,295.70
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111621306 Total

45.50 0.740.0018,200.000 Local 77,607.70

Base 0.00 45.50 0.74 77,607.70

COMMON STOCK USD.01112463104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROOKDALE SENIOR LIVING INC

1,030.000 NHHY Local 12.540000 0.00 0.00 0.00 12,916.201.000000

Base 12.540000 0.00 0.00 0.00 12,916.20

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,030.000 NHDG Local 11.533600 0.00 5.15 0.23 11,874.231.000000

Base 11.533600 0.00 5.15 0.23 11,874.23

112463104 Total

5.15 0.230.002,060.000 Local 24,790.43

Base 0.00 5.15 0.23 24,790.43

COMMON STOCK USD.0111373M107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROOKLINE BANCORP INC

13,300.000 NHDG Local 8.250000 0.00 0.00 0.00 109,725.001.000000

Base 8.250000 0.00 0.00 0.00 109,725.00

COMMON STOCK USD.01114340102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROOKS AUTOMATION INC

14,900.000 NHDG Local 8.600000 0.00 0.00 0.00 128,140.001.000000

Base 8.600000 0.00 0.00 0.00 128,140.00

COMMON STOCK USD.1115236101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROWN + BROWN INC

2,100.000 NHHY Local 17.800000 0.00 0.00 0.00 37,380.001.000000

Base 17.800000 0.00 0.00 0.00 37,380.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 17.037600 0.00 10.50 0.69 35,767.771.000000

Base 17.037600 0.00 10.50 0.69 35,767.77
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115236101 Total

10.50 0.690.004,200.000 Local 73,147.77

Base 0.00 10.50 0.69 73,147.77

COMMON STOCK USD.15115637209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.BROWN FORMAN CORP CLASS B

900.000 NHIH Local 75.605600 0.00 9.00 1.31 68,034.731.000000

Base 75.605600 0.00 9.00 1.31 68,034.73

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHY Local 70.140000 0.00 0.00 0.00 21,042.001.000000

Base 70.140000 0.00 0.00 0.00 21,042.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 67.455000 0.00 1.50 0.39 20,234.611.000000

Base 67.455000 0.00 1.50 0.39 20,234.61

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 75.500000 0.00 0.00 0.00 67,950.001.000000

Base 75.500000 0.00 0.00 0.00 67,950.00

115637209 Total

10.50 1.700.002,400.000 Local 177,261.34

Base 0.00 10.50 1.70 177,261.34

COMMON STOCK USD.01115736100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBROWN SHOE COMPANY INC

9,600.000 NHDG Local 7.840000 0.00 0.00 0.00 75,264.001.000000

Base 7.840000 0.00 0.00 0.00 75,264.00

COMMON STOCK USD1.117665109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBRYN MAWR BANK CORP

1,800.000 NHDG Local 17.350000 0.00 0.00 0.00 31,230.001.000000

Base 17.350000 0.00 0.00 0.00 31,230.00
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COMMON STOCK USD.01118255108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBUCKEYE TECHNOLOGIES INC

9,000.000 NHDG Local 26.950000 0.00 0.00 0.00 242,550.001.000000

Base 26.950000 0.00 0.00 0.00 242,550.00

COMMON STOCK USD.01118440106 11 Oct 2011 14 Oct 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCBUCKLE INC/THE

4,480.000 NHDU Local 45.064700 0.00 22.40 3.88 201,863.581.000000

Base 45.064700 0.00 22.40 3.88 201,863.58

27 Oct 2011 01 Nov 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,610.000 NHDU Local 45.017900 0.00 72.20 3.13 162,439.291.000000

Base 45.017900 0.00 72.20 3.13 162,439.29

118440106 Total

94.60 7.010.008,090.000 Local 364,302.87

Base 0.00 94.60 7.01 364,302.87

COMMON STOCK NPV119848109 30 Nov 2011 05 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETSBUFFALO WILD WINGS INC

4,567.000 NHIB Local 64.000000 0.00 137.01 5.62 292,145.371.000000

Base 64.000000 0.00 137.01 5.62 292,145.37

20 Dec 2011 23 Dec 2011 USD/DTC 0.03GUZMAN + CO

3,277.000 NHIB Local 65.286300 0.00 98.31 4.11 213,840.791.000000

Base 65.286300 0.00 98.31 4.11 213,840.79

119848109 Total

235.32 9.730.007,844.000 Local 505,986.16

Base 0.00 235.32 9.73 505,986.16

COMMON STOCK USD.01120076104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBUILD A BEAR WORKSHOP INC

3,600.000 NHDG Local 5.190000 0.00 0.00 0.00 18,684.001.000000

Base 5.190000 0.00 0.00 0.00 18,684.00



Prepared by State StreetPage 2582

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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.0112008R107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBUILDERS FIRSTSOURCE INC

10,200.000 NHDG Local 1.480000 0.00 0.00 0.00 15,096.001.000000

Base 1.480000 0.00 0.00 0.00 15,096.00

123998999 04 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONCF JPMCB STRATEGIC PROPER FUND

0.004 NHEJ Local 1,802.500000 0.00 0.00 0.00 7.211.000000

Base 1,802.500000 0.00 0.00 0.00 7.21

04 Oct 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-0.004 NHEJ Local 1,802.500000 0.00 0.00 0.00 -7.211.000000

Base 1,802.500000 0.00 0.00 0.00 -7.21

04 Oct 2011 04 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTION

0.004 NHEJ Local 1,802.500000 0.00 0.00 0.00 7.211.000000

Base 1,802.500000 0.00 0.00 0.00 7.21

04 Oct 2011 05 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTION

154.916 NHEJ Local 1,624.868767 0.00 0.00 0.00 251,718.171.000000

Base 1,624.868767 0.00 0.00 0.00 251,718.17

123998999 Total

0.00 0.000.00154.920 Local 251,725.38

Base 0.00 0.00 0.00 251,725.38

COMMON STOCK USD.0112467B304 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHC+J ENERGY SERVICES INC

1,300.000 NHDG Local 17.460000 0.00 0.00 0.00 22,698.001.000000

Base 17.460000 0.00 0.00 0.00 22,698.00

COMMON STOCK USD.01124805102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCBIZ INC

8,900.000 NHDG Local 6.560000 0.00 0.00 0.00 58,384.001.000000

Base 6.560000 0.00 0.00 0.00 58,384.00
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REIT USD.01124830100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCBL + ASSOCIATES PROPERTIES

23,400.000 NHDG Local 12.290000 0.00 0.00 0.00 287,586.001.000000

Base 12.290000 0.00 0.00 0.00 287,586.00

COMMON STOCK124857202 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CBS CORP CLASS B NON VOTING

700.000 NHIH Local 25.215700 0.00 7.00 0.34 17,643.651.000000

Base 25.215700 0.00 7.00 0.34 17,643.65

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 24.975000 0.00 8.00 0.38 19,971.621.000000

Base 24.975000 0.00 8.00 0.38 19,971.62

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,300.000 NHIH Local 25.404400 0.00 43.00 2.10 109,193.821.000000

Base 25.404400 0.00 43.00 2.10 109,193.82

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,000.000 NHHY Local 20.380000 0.00 0.00 0.00 224,180.001.000000

Base 20.380000 0.00 0.00 0.00 224,180.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,000.000 NHDG Local 18.851600 0.00 55.00 3.99 207,308.611.000000

Base 18.851600 0.00 55.00 3.99 207,308.61

04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANY

3,100.000 NHEY Local 18.547100 0.00 62.00 1.11 57,432.901.000000

Base 18.547100 0.00 62.00 1.11 57,432.90

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHDM Local 26.080000 0.00 0.00 0.00 151,264.001.000000

Base 26.080000 0.00 0.00 0.00 151,264.00

124857202 Total

175.00 7.920.0036,700.000 Local 786,994.60

Base 0.00 175.00 7.92 786,994.60
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COMMON STOCK USD.0112504L109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CBRE GROUP INC

1,100.000 NHIH Local 16.064500 0.00 11.00 0.34 17,659.611.000000

Base 16.064500 0.00 11.00 0.34 17,659.61

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 15.900000 0.00 1.00 0.03 1,588.971.000000

Base 15.900000 0.00 1.00 0.03 1,588.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 16.032100 0.00 17.00 0.52 27,237.051.000000

Base 16.032100 0.00 17.00 0.52 27,237.05

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 15.840000 0.00 0.00 0.00 45,936.001.000000

Base 15.840000 0.00 0.00 0.00 45,936.00

12504L109 Total

29.00 0.890.005,800.000 Local 92,421.63

Base 0.00 29.00 0.89 92,421.63

COMMON STOCK USD.1125071100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCDI CORP

2,400.000 NHDG Local 11.550000 0.00 0.00 0.00 27,720.001.000000

Base 11.550000 0.00 0.00 0.00 27,720.00

COMMON STOCK USD.01125269100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CF INDUSTRIES HOLDINGS INC

500.000 NHIH Local 170.509000 0.00 5.00 1.64 85,247.861.000000

Base 170.509000 0.00 5.00 1.64 85,247.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

153.000 NHIH Local 169.535425 0.00 1.53 0.50 25,936.891.000000

Base 169.535425 0.00 1.53 0.50 25,936.89
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

211.000 NHHY Local 123.390000 0.00 0.00 0.00 26,035.291.000000

Base 123.390000 0.00 0.00 0.00 26,035.29

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

211.000 NHDG Local 118.406900 0.00 1.06 0.48 24,982.321.000000

Base 118.406900 0.00 1.06 0.48 24,982.32

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

653.000 NHDM Local 170.970000 0.00 0.00 0.00 111,643.411.000000

Base 170.970000 0.00 0.00 0.00 111,643.41

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

630.000 NHDM Local 140.644500 0.00 9.45 1.71 88,594.881.000000

Base 140.644500 0.00 9.45 1.71 88,594.88

125269100 Total

17.04 4.330.002,358.000 Local 362,440.65

Base 0.00 17.04 4.33 362,440.65

COMMON STOCK USD.112541M102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCH ENERGY GROUP INC

3,500.000 NHDG Local 52.900000 0.00 0.00 0.00 185,150.001.000000

Base 52.900000 0.00 0.00 0.00 185,150.00

COMMON STOCK USD.112541W209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.C.H. ROBINSON WORLDWIDE INC

100.000 NHIH Local 67.980000 0.00 1.00 0.13 6,796.871.000000

Base 67.980000 0.00 1.00 0.13 6,796.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 68.064200 0.00 13.00 1.70 88,468.761.000000

Base 68.064200 0.00 13.00 1.70 88,468.76
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09 Nov 2011 15 Nov 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

30,700.000 NHDZ Local 67.514200 0.00 1,228.00 39.80 2,071,418.141.000000

Base 67.514200 0.00 1,228.00 39.80 2,071,418.14

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 68.270000 0.00 0.00 0.00 95,578.001.000000

Base 68.270000 0.00 0.00 0.00 95,578.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.02BLOOMBERGTRADEBOOK LLC

982.000 NHDZ Local 68.078500 0.00 19.64 1.29 66,832.161.000000

Base 68.078500 0.00 19.64 1.29 66,832.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.03UBS SECURITIES LLC

16,284.000 NHDZ Local 67.798000 0.00 488.52 21.20 1,103,512.911.000000

Base 67.798000 0.00 488.52 21.20 1,103,512.91

17 Nov 2011 22 Nov 2011 USD/DTC 0.03UBS SECURITIES LLC

21,434.000 NHDZ Local 66.496100 0.00 643.02 27.37 1,424,607.021.000000

Base 66.496100 0.00 643.02 27.37 1,424,607.02

12541W209 Total

2,393.18 91.490.0072,200.000 Local 4,857,213.86

Base 0.00 2,393.18 91.49 4,857,213.86

COMMON STOCK12547R105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCIFC CORP

2,600.000 NHDG Local 4.600000 0.00 0.00 0.00 11,960.001.000000

Base 4.600000 0.00 0.00 0.00 11,960.00

COMMON STOCK USD.25125509109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CIGNA CORP

600.000 NHIH Local 43.530800 0.00 6.00 0.50 26,111.981.000000

Base 43.530800 0.00 6.00 0.50 26,111.98
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 43.447900 0.00 17.00 1.42 73,843.011.000000

Base 43.447900 0.00 17.00 1.42 73,843.01

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHY Local 41.940000 0.00 0.00 0.00 205,506.001.000000

Base 41.940000 0.00 0.00 0.00 205,506.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 39.299100 0.00 24.50 3.70 192,537.391.000000

Base 39.299100 0.00 24.50 3.70 192,537.39

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDM Local 43.740000 0.00 0.00 0.00 100,602.001.000000

Base 43.740000 0.00 0.00 0.00 100,602.00

125509109 Total

47.50 5.620.0014,400.000 Local 598,600.38

Base 0.00 47.50 5.62 598,600.38

COMMON STOCK USD.01125581801 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCIT GROUP INC

4,100.000 NHHY Local 30.370000 0.00 0.00 0.00 124,517.001.000000

Base 30.370000 0.00 0.00 0.00 124,517.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 28.357700 0.00 20.50 2.24 116,243.831.000000

Base 28.357700 0.00 20.50 2.24 116,243.83

125581801 Total

20.50 2.240.008,200.000 Local 240,760.83

Base 0.00 20.50 2.24 240,760.83
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COMMON STOCK USD1.12561W105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCLECO CORPORATION

13,700.000 NHDG Local 35.000000 0.00 0.00 0.00 479,500.001.000000

Base 35.000000 0.00 0.00 0.00 479,500.00

COMMON STOCK USD.0112572Q105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CME GROUP INC

300.000 NHIH Local 249.310000 0.00 3.00 1.44 74,788.561.000000

Base 249.310000 0.00 3.00 1.44 74,788.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

274.000 NHIH Local 248.854900 0.00 2.74 1.31 68,182.191.000000

Base 248.854900 0.00 2.74 1.31 68,182.19

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,286.000 NHHY Local 246.400000 0.00 0.00 0.00 316,870.401.000000

Base 246.400000 0.00 0.00 0.00 316,870.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,286.000 NHDG Local 242.036800 0.00 6.43 5.98 311,246.911.000000

Base 242.036800 0.00 6.43 5.98 311,246.91

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

574.000 NHDM Local 257.880000 0.00 0.00 0.00 148,023.121.000000

Base 257.880000 0.00 0.00 0.00 148,023.12

12572Q105 Total

12.17 8.730.003,720.000 Local 919,111.18

Base 0.00 12.17 8.73 919,111.18

COMMON STOCK USD.01125896100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CMS ENERGY CORP

200.000 NHIH Local 20.725000 0.00 2.00 0.08 4,142.921.000000

Base 20.725000 0.00 2.00 0.08 4,142.92
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 20.762800 0.00 20.00 0.80 41,504.801.000000

Base 20.762800 0.00 20.00 0.80 41,504.80

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHY Local 19.790000 0.00 0.00 0.00 102,908.001.000000

Base 19.790000 0.00 0.00 0.00 102,908.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 18.948300 0.00 26.00 1.90 98,503.261.000000

Base 18.948300 0.00 26.00 1.90 98,503.26

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHDM Local 20.800000 0.00 0.00 0.00 45,760.001.000000

Base 20.800000 0.00 0.00 0.00 45,760.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

129,800.000 NHDF Local 20.533600 0.00 1,298.00 51.17 2,663,912.111.000000

Base 20.533600 0.00 1,298.00 51.17 2,663,912.11

125896100 Total

1,346.00 53.950.00144,600.000 Local 2,956,731.09

Base 0.00 1,346.00 53.95 2,956,731.09

COMMON STOCK USD.1125906107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCSS INDUSTRIES INC

1,800.000 NHDG Local 19.070000 0.00 0.00 0.00 34,326.001.000000

Base 19.070000 0.00 0.00 0.00 34,326.00

COMMON STOCK USD2.5126117100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCNA FINANCIAL CORP

900.000 NHHY Local 22.470000 0.00 0.00 0.00 20,223.001.000000

Base 22.470000 0.00 0.00 0.00 20,223.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 21.487200 0.00 4.50 0.38 19,333.601.000000

Base 21.487200 0.00 4.50 0.38 19,333.60

126117100 Total

4.50 0.380.001,800.000 Local 39,556.60

Base 0.00 4.50 0.38 39,556.60

COMMON STOCK NPV126128107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCNB FINANCIAL CORP/PA

2,700.000 NHDG Local 13.900000 0.00 0.00 0.00 37,530.001.000000

Base 13.900000 0.00 0.00 0.00 37,530.00

COMMON STOCK NPV12618T105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCRA INTERNATIONAL INC

2,000.000 NHDG Local 20.830000 0.00 0.00 0.00 41,660.001.000000

Base 20.830000 0.00 0.00 0.00 41,660.00

COMMON STOCK USD.0112621E103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCNO FINANCIAL GROUP INC

50,100.000 NHDG Local 5.360000 0.00 0.00 0.00 268,536.001.000000

Base 5.360000 0.00 0.00 0.00 268,536.00

COMMON STOCK USD.01126349109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCSG SYSTEMS INTL INC

4,000.000 NHDG Local 13.090000 0.00 0.00 0.00 52,360.001.000000

Base 13.090000 0.00 0.00 0.00 52,360.00

COMMON STOCK USD1.126408103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CSX CORP

1,200.000 NHIH Local 22.015000 0.00 12.00 0.51 26,405.491.000000

Base 22.015000 0.00 12.00 0.51 26,405.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 22.005000 0.00 5.00 0.21 10,997.291.000000

Base 22.005000 0.00 5.00 0.21 10,997.29
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,800.000 NHIH Local 22.131500 0.00 78.00 3.31 172,544.391.000000

Base 22.131500 0.00 78.00 3.31 172,544.39

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHDM Local 22.310000 0.00 0.00 0.00 211,945.001.000000

Base 22.310000 0.00 0.00 0.00 211,945.00

126408103 Total

95.00 4.030.0019,000.000 Local 421,892.17

Base 0.00 95.00 4.03 421,892.17

COMMON STOCK NPV126501105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCTS CORP

7,700.000 NHDG Local 9.120000 0.00 0.00 0.00 70,224.001.000000

Base 9.120000 0.00 0.00 0.00 70,224.00

COMMON STOCK NPV126600105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCVB FINANCIAL CORP

20,100.000 NHDG Local 8.440000 0.00 0.00 0.00 169,644.001.000000

Base 8.440000 0.00 0.00 0.00 169,644.00

COMMON STOCK USD.01126650100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CVS CAREMARK CORP

5,800.000 NHIH Local 38.678300 0.00 58.00 4.31 224,271.831.000000

Base 38.678300 0.00 58.00 4.31 224,271.83

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 38.588100 0.00 13.00 0.96 50,150.571.000000

Base 38.588100 0.00 13.00 0.96 50,150.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,500.000 NHIH Local 38.735400 0.00 45.00 3.35 174,260.951.000000

Base 38.735400 0.00 45.00 3.35 174,260.95
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,500.000 NHHY Local 33.580000 0.00 0.00 0.00 856,290.001.000000

Base 33.580000 0.00 0.00 0.00 856,290.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

25,500.000 NHDG Local 32.615200 0.00 127.50 15.97 831,544.131.000000

Base 32.615200 0.00 127.50 15.97 831,544.13

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,600.000 NHDM Local 38.770000 0.00 0.00 0.00 449,732.001.000000

Base 38.770000 0.00 0.00 0.00 449,732.00

126650100 Total

243.50 24.590.0074,200.000 Local 2,586,249.48

Base 0.00 243.50 24.59 2,586,249.48

REIT USD.0112673A108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCYS INVESTMENTS INC

19,000.000 NHDG Local 12.010000 0.00 0.00 0.00 228,190.001.000000

Base 12.010000 0.00 0.00 0.00 228,190.00

COMMON STOCK USD.112673P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CA INC

300.000 NHIH Local 21.481700 0.00 3.00 0.12 6,441.391.000000

Base 21.481700 0.00 3.00 0.12 6,441.39

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 21.526200 0.00 30.00 1.24 64,547.361.000000

Base 21.526200 0.00 30.00 1.24 64,547.36

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHY Local 19.410000 0.00 0.00 0.00 133,929.001.000000

Base 19.410000 0.00 0.00 0.00 133,929.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 19.077800 0.00 34.50 2.53 131,599.791.000000

Base 19.077800 0.00 34.50 2.53 131,599.79

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHDM Local 21.430000 0.00 0.00 0.00 70,719.001.000000

Base 21.430000 0.00 0.00 0.00 70,719.00

12673P105 Total

67.50 3.890.0020,400.000 Local 407,236.54

Base 0.00 67.50 3.89 407,236.54

COMMON STOCK USD.01126804301 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCABELA S INC

9,700.000 NHDG Local 23.360000 0.00 0.00 0.00 226,592.001.000000

Base 23.360000 0.00 0.00 0.00 226,592.00

COMMON STOCK USD.0112686C109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CABLEVISION SYSTEMS NY GRP A

200.000 NHIH Local 15.122500 0.00 2.00 0.06 3,022.441.000000

Base 15.122500 0.00 2.00 0.06 3,022.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 15.092500 0.00 18.00 0.52 27,147.981.000000

Base 15.092500 0.00 18.00 0.52 27,147.98

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 15.110000 0.00 0.00 0.00 30,220.001.000000

Base 15.110000 0.00 0.00 0.00 30,220.00

12686C109 Total

20.00 0.580.004,000.000 Local 60,390.42

Base 0.00 20.00 0.58 60,390.42
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COMMON STOCK USD1.127055101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCABOT CORP

1,500.000 NHHY Local 24.780000 0.00 0.00 0.00 37,170.001.000000

Base 24.780000 0.00 0.00 0.00 37,170.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 23.601000 0.00 7.50 0.68 35,393.321.000000

Base 23.601000 0.00 7.50 0.68 35,393.32

127055101 Total

7.50 0.680.003,000.000 Local 72,563.32

Base 0.00 7.50 0.68 72,563.32

COMMON STOCK USD.1127097103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CABOT OIL + GAS CORP

1,000.000 NHIH Local 86.683500 0.00 10.00 1.66 86,671.841.000000

Base 86.683500 0.00 10.00 1.66 86,671.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 85.640000 0.00 1.00 0.16 8,562.841.000000

Base 85.640000 0.00 1.00 0.16 8,562.84

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,130.000 NHDM Local 69.482100 0.00 31.95 2.85 147,962.071.000000

Base 69.482100 0.00 31.95 2.85 147,962.07

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 86.310000 0.00 0.00 0.00 94,941.001.000000

Base 86.310000 0.00 0.00 0.00 94,941.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,040.000 NHDM Local 86.879900 0.00 15.60 1.74 90,337.761.000000

Base 86.879900 0.00 15.60 1.74 90,337.76
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127097103 Total

58.55 6.410.005,370.000 Local 428,475.51

Base 0.00 58.55 6.41 428,475.51

COMMON STOCK12709P103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCABOT MICROELECTRONICS CORP

4,041.000 NHDG Local 36.950000 0.00 0.00 0.00 149,314.951.000000

Base 36.950000 0.00 0.00 0.00 149,314.95

COMMON STOCK USD.1127190304 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCACI INTERNATIONAL INC  CL A

6,400.000 NHDG Local 52.440000 0.00 0.00 0.00 335,616.001.000000

Base 52.440000 0.00 0.00 0.00 335,616.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHZ Local 55.121700 0.00 18.00 1.28 66,126.761.000000

Base 55.121700 0.00 18.00 1.28 66,126.76

127190304 Total

18.00 1.280.007,600.000 Local 401,742.76

Base 0.00 18.00 1.28 401,742.76

COMMON STOCK USD.01127537207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCADIZ INC

2,700.000 NHDG Local 8.070000 0.00 0.00 0.00 21,789.001.000000

Base 8.070000 0.00 0.00 0.00 21,789.00

COMMON STOCK USD.0112802T101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAL DIVE INTERNATIONAL INC

8,400.000 NHDG Local 2.010000 0.00 0.00 0.00 16,884.001.000000

Base 2.010000 0.00 0.00 0.00 16,884.00

COMMON STOCK USD.01128030202 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAL MAINE FOODS INC

3,000.000 NHDG Local 32.040000 0.00 0.00 0.00 96,120.001.000000

Base 32.040000 0.00 0.00 0.00 96,120.00
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COMMON STOCK USD.0112811R104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCALAMOS ASSET MANAGEMENT A

4,200.000 NHDG Local 11.010000 0.00 0.00 0.00 46,242.001.000000

Base 11.010000 0.00 0.00 0.00 46,242.00

COMMON STOCK USD.01129603106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCALGON CARBON CORP

2,600.000 NHDG Local 15.170000 0.00 0.00 0.00 39,442.001.000000

Base 15.170000 0.00 0.00 0.00 39,442.00

COMMON STOCK USD.01130222102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCALIFORNIA FIRST NATL BANCOR

400.000 NHDG Local 16.320000 0.00 0.00 0.00 6,528.001.000000

Base 16.320000 0.00 0.00 0.00 6,528.00

COMMON STOCK USD.01130788102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCALIFORNIA WATER SERVICE GRP

9,400.000 NHDG Local 18.000000 0.00 0.00 0.00 169,200.001.000000

Base 18.000000 0.00 0.00 0.00 169,200.00

COMMON STOCK USD.01131193104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCALLAWAY GOLF COMPANY

14,500.000 NHDG Local 5.550000 0.00 0.00 0.00 80,475.001.000000

Base 5.550000 0.00 0.00 0.00 80,475.00

COMMON STOCK131347304 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCALPINE CORP

6,300.000 NHHY Local 14.080000 0.00 0.00 0.00 88,704.001.000000

Base 14.080000 0.00 0.00 0.00 88,704.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,300.000 NHDG Local 13.313900 0.00 31.50 1.62 83,844.451.000000

Base 13.313900 0.00 31.50 1.62 83,844.45

131347304 Total

31.50 1.620.0012,600.000 Local 172,548.45

Base 0.00 31.50 1.62 172,548.45
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COMMON STOCK USD.1132011107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAMBREX CORP

6,600.000 NHDG Local 5.270000 0.00 0.00 0.00 34,782.001.000000

Base 5.270000 0.00 0.00 0.00 34,782.00

COMMON STOCK13201A107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAMBIUM LEARNING GROUP INC

3,700.000 NHDG Local 3.060000 0.00 0.00 0.00 11,322.001.000000

Base 3.060000 0.00 0.00 0.00 11,322.00

COMMON STOCK NPV133034108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAMDEN NATIONAL CORP

1,700.000 NHDG Local 29.390000 0.00 0.00 0.00 49,963.001.000000

Base 29.390000 0.00 0.00 0.00 49,963.00

REIT USD.01133131102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAMDEN PROPERTY TRUST

400.000 NHHY Local 55.260000 0.00 0.00 0.00 22,104.001.000000

Base 55.260000 0.00 0.00 0.00 22,104.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 52.965000 0.00 2.00 0.41 21,183.591.000000

Base 52.965000 0.00 2.00 0.41 21,183.59

133131102 Total

2.00 0.410.00800.000 Local 43,287.59

Base 0.00 2.00 0.41 43,287.59

COMMON STOCK USD.0113342B105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCAMERON INTERNATIONAL CORP

2,400.000 NHIH Local 51.316300 0.00 24.00 2.36 123,132.761.000000

Base 51.316300 0.00 24.00 2.36 123,132.76

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHY Local 41.540000 0.00 0.00 0.00 49,848.001.000000

Base 41.540000 0.00 0.00 0.00 49,848.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 40.381700 0.00 6.00 0.94 48,451.101.000000

Base 40.381700 0.00 6.00 0.94 48,451.10

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDM Local 51.770000 0.00 0.00 0.00 124,248.001.000000

Base 51.770000 0.00 0.00 0.00 124,248.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,700.000 NHDZ Local 47.447700 0.00 34.00 1.55 80,625.541.000000

Base 47.447700 0.00 34.00 1.55 80,625.54

13342B105 Total

64.00 4.850.008,900.000 Local 426,305.40

Base 0.00 64.00 4.85 426,305.40

COMMON STOCK134429109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAMPBELL SOUP CO

100.000 NHIH Local 33.457500 0.00 1.00 0.06 3,344.691.000000

Base 33.457500 0.00 1.00 0.06 3,344.69

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 33.489700 0.00 15.00 0.96 50,218.591.000000

Base 33.489700 0.00 15.00 0.96 50,218.59

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHY Local 32.370000 0.00 0.00 0.00 25,896.001.000000

Base 32.370000 0.00 0.00 0.00 25,896.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 32.388100 0.00 4.00 0.50 25,905.981.000000

Base 32.388100 0.00 4.00 0.50 25,905.98
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 33.580000 0.00 0.00 0.00 53,728.001.000000

Base 33.580000 0.00 0.00 0.00 53,728.00

134429109 Total

20.00 1.520.004,800.000 Local 159,093.26

Base 0.00 20.00 1.52 159,093.26

REIT13466Y105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAMPUS CREST COMMUNITIES INC

6,800.000 NHDG Local 10.930000 0.00 0.00 0.00 74,324.001.000000

Base 10.930000 0.00 0.00 0.00 74,324.00

COMMON STOCK USD.1138098108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCANTEL MEDICAL CORP

2,900.000 NHDG Local 22.540000 0.00 0.00 0.00 65,366.001.000000

Base 22.540000 0.00 0.00 0.00 65,366.00

COMMON STOCK USD.01139209100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPE BANCORP INC

2,500.000 NHDG Local 7.770000 0.00 0.00 0.00 19,425.001.000000

Base 7.770000 0.00 0.00 0.00 19,425.00

COMMON STOCK USD.01139674105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPITAL CITY BANK GROUP INC

2,500.000 NHDG Local 10.460000 0.00 0.00 0.00 26,150.001.000000

Base 10.460000 0.00 0.00 0.00 26,150.00

COMMON STOCK NPV139793103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPITAL BANK CORP

3,100.000 NHDG Local 2.290000 0.00 0.00 0.00 7,099.001.000000

Base 2.290000 0.00 0.00 0.00 7,099.00

REIT USD.01140288101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPLEASE INC

15,300.000 NHDG Local 3.680000 0.00 0.00 0.00 56,304.001.000000

Base 3.680000 0.00 0.00 0.00 56,304.00
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COMMON STOCK USD.0114040H105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAPITAL ONE FINANCIAL CORP

1,100.000 NHIH Local 42.992700 0.00 11.00 0.91 47,280.061.000000

Base 42.992700 0.00 11.00 0.91 47,280.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 43.160000 0.00 12.00 0.99 51,779.011.000000

Base 43.160000 0.00 12.00 0.99 51,779.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 43.003400 0.00 16.00 1.32 68,788.121.000000

Base 43.003400 0.00 16.00 1.32 68,788.12

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHHY Local 39.630000 0.00 0.00 0.00 344,781.001.000000

Base 39.630000 0.00 0.00 0.00 344,781.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,700.000 NHDG Local 37.169900 0.00 43.50 6.21 323,328.421.000000

Base 37.169900 0.00 43.50 6.21 323,328.42

04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANY

2,100.000 NHEY Local 36.788100 0.00 42.00 1.49 77,211.521.000000

Base 36.788100 0.00 42.00 1.49 77,211.52

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHDM Local 43.810000 0.00 0.00 0.00 170,859.001.000000

Base 43.810000 0.00 0.00 0.00 170,859.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01LOOP CAPITAL MARKETS

21,600.000 NHDF Local 44.720000 0.00 216.00 18.55 965,717.451.000000

Base 44.720000 0.00 216.00 18.55 965,717.45

14040H105 Total

340.50 29.470.0048,900.000 Local 2,049,744.58

Base 0.00 340.50 29.47 2,049,744.58
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COMMON STOCK USD.01140475104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPITAL SENIOR LIVING CORP

4,100.000 NHDG Local 6.880000 0.00 0.00 0.00 28,208.001.000000

Base 6.880000 0.00 0.00 0.00 28,208.00

COMMON STOCK USD1.140501107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPITAL SOUTHWEST CORP

600.000 NHDG Local 78.800000 0.00 0.00 0.00 47,280.001.000000

Base 78.800000 0.00 0.00 0.00 47,280.00

COMMON STOCK USD.0114055X102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPITALSOURCE INC

7,300.000 NHHY Local 6.140000 0.00 0.00 0.00 44,822.001.000000

Base 6.140000 0.00 0.00 0.00 44,822.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,300.000 NHDG Local 5.831900 0.00 36.50 0.82 42,535.551.000000

Base 5.831900 0.00 36.50 0.82 42,535.55

14055X102 Total

36.50 0.820.0014,600.000 Local 87,357.55

Base 0.00 36.50 0.82 87,357.55

COMMON STOCK USD.0114057J101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPITOL FEDERAL FINANCIAL IN

3,000.000 NHHY Local 10.560000 0.00 0.00 0.00 31,680.001.000000

Base 10.560000 0.00 0.00 0.00 31,680.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 10.394400 0.00 15.00 0.60 31,167.601.000000

Base 10.394400 0.00 15.00 0.60 31,167.60

14057J101 Total

15.00 0.600.006,000.000 Local 62,847.60

Base 0.00 15.00 0.60 62,847.60
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REIT USD.0114067E506 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAPSTEAD MORTGAGE CORP

19,400.000 NHDG Local 11.750000 0.00 0.00 0.00 227,950.001.000000

Base 11.750000 0.00 0.00 0.00 227,950.00

COMMON STOCK141337105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARBONITE INC

400.000 NHDG Local 13.330000 0.00 0.00 0.00 5,332.001.000000

Base 13.330000 0.00 0.00 0.00 5,332.00

COMMON STOCK USD1.14149F109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARDINAL FINANCIAL CORP

6,400.000 NHDG Local 9.480000 0.00 0.00 0.00 60,672.001.000000

Base 9.480000 0.00 0.00 0.00 60,672.00

COMMON STOCK NPV14149Y108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARDINAL HEALTH INC

200.000 NHIH Local 43.557500 0.00 2.00 0.17 8,709.331.000000

Base 43.557500 0.00 2.00 0.17 8,709.33

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 43.485000 0.00 5.00 0.42 21,737.081.000000

Base 43.485000 0.00 5.00 0.42 21,737.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 43.586100 0.00 23.00 1.92 100,223.111.000000

Base 43.586100 0.00 23.00 1.92 100,223.11

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHY Local 41.880000 0.00 0.00 0.00 129,828.001.000000

Base 41.880000 0.00 0.00 0.00 129,828.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 39.115300 0.00 15.50 2.33 121,239.601.000000

Base 39.115300 0.00 15.50 2.33 121,239.60
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHDM Local 44.350000 0.00 0.00 0.00 133,050.001.000000

Base 44.350000 0.00 0.00 0.00 133,050.00

14149Y108 Total

45.50 4.840.0012,200.000 Local 514,787.12

Base 0.00 45.50 4.84 514,787.12

COMMON STOCK14159L103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARDIONET INC

4,000.000 NHDG Local 2.890000 0.00 0.00 0.00 11,560.001.000000

Base 2.890000 0.00 0.00 0.00 11,560.00

COMMON STOCK USD.01141665109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAREER EDUCATION CORP

1,100.000 NHHY Local 13.050000 0.00 0.00 0.00 14,355.001.000000

Base 13.050000 0.00 0.00 0.00 14,355.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 12.741800 0.00 5.50 0.27 14,010.211.000000

Base 12.741800 0.00 5.50 0.27 14,010.21

141665109 Total

5.50 0.270.002,200.000 Local 28,365.21

Base 0.00 5.50 0.27 28,365.21

COMMON STOCK USD.0114170T101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CAREFUSION CORP

100.000 NHIH Local 24.730000 0.00 1.00 0.05 2,471.951.000000

Base 24.730000 0.00 1.00 0.05 2,471.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 24.793700 0.00 19.00 0.90 47,088.131.000000

Base 24.793700 0.00 19.00 0.90 47,088.13
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHY Local 23.950000 0.00 0.00 0.00 62,270.001.000000

Base 23.950000 0.00 0.00 0.00 62,270.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 23.027900 0.00 13.00 1.15 59,858.391.000000

Base 23.027900 0.00 13.00 1.15 59,858.39

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 24.910000 0.00 0.00 0.00 49,820.001.000000

Base 24.910000 0.00 0.00 0.00 49,820.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,600.000 NHDZ Local 24.273800 0.00 32.00 0.75 38,805.331.000000

Base 24.273800 0.00 32.00 0.75 38,805.33

14170T101 Total

65.00 2.850.0010,800.000 Local 260,313.80

Base 0.00 65.00 2.85 260,313.80

COMMON STOCK USD.01142042209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARIBOU COFFEE CO INC

1,600.000 NHDG Local 12.730000 0.00 0.00 0.00 20,368.001.000000

Base 12.730000 0.00 0.00 0.00 20,368.00

COMMON STOCK USD1.142339100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARLISLE COS INC

1,300.000 NHHY Local 31.880000 0.00 0.00 0.00 41,444.001.000000

Base 31.880000 0.00 0.00 0.00 41,444.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 31.903500 0.00 6.50 0.80 41,467.251.000000

Base 31.903500 0.00 6.50 0.80 41,467.25
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142339100 Total

6.50 0.800.002,600.000 Local 82,911.25

Base 0.00 6.50 0.80 82,911.25

COMMON STOCK USD.5143130102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARMAX INC

700.000 NHIH Local 28.222100 0.00 7.00 0.38 19,748.091.000000

Base 28.222100 0.00 7.00 0.38 19,748.09

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 28.291900 0.00 13.00 0.71 36,765.761.000000

Base 28.291900 0.00 13.00 0.71 36,765.76

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHY Local 23.850000 0.00 0.00 0.00 81,090.001.000000

Base 23.850000 0.00 0.00 0.00 81,090.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 23.484600 0.00 17.00 1.54 79,829.101.000000

Base 23.484600 0.00 17.00 1.54 79,829.10

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 28.010000 0.00 0.00 0.00 56,020.001.000000

Base 28.010000 0.00 0.00 0.00 56,020.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,700.000 NHDZ Local 30.387900 0.00 94.00 2.74 142,726.391.000000

Base 30.387900 0.00 94.00 2.74 142,726.39

143130102 Total

131.00 5.370.0015,500.000 Local 416,179.34

Base 0.00 131.00 5.37 416,179.34
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COMMON STOCK USD.01143658300 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CARNIVAL CORP

900.000 NHIH Local 32.433900 0.00 9.00 0.56 29,180.951.000000

Base 32.433900 0.00 9.00 0.56 29,180.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,200.000 NHIH Local 32.410000 0.00 12.00 0.75 38,879.251.000000

Base 32.410000 0.00 12.00 0.75 38,879.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 32.367600 0.00 19.00 1.18 61,478.261.000000

Base 32.367600 0.00 19.00 1.18 61,478.26

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHY Local 30.300000 0.00 0.00 0.00 242,400.001.000000

Base 30.300000 0.00 0.00 0.00 242,400.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,000.000 NHDG Local 29.796300 0.00 40.00 4.58 238,325.821.000000

Base 29.796300 0.00 40.00 4.58 238,325.82

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHDM Local 33.180000 0.00 0.00 0.00 132,720.001.000000

Base 33.180000 0.00 0.00 0.00 132,720.00

143658300 Total

80.00 7.070.0024,000.000 Local 742,984.28

Base 0.00 80.00 7.07 742,984.28

COMMON STOCK USD.01146229109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCARTER S INC

1,500.000 NHDG Local 34.310000 0.00 0.00 0.00 51,465.001.000000

Base 34.310000 0.00 0.00 0.00 51,465.00
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COMMON STOCK NPV147154207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCASCADE BANCORP

1,300.000 NHDG Local 5.660000 0.00 0.00 0.00 7,358.001.000000

Base 5.660000 0.00 0.00 0.00 7,358.00

COMMON STOCK USD.5147195101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCASCADE CORP

1,900.000 NHDG Local 37.710000 0.00 0.00 0.00 71,649.001.000000

Base 37.710000 0.00 0.00 0.00 71,649.00

COMMON STOCK USD.01147448104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCASELLA WASTE SYSTEMS INC A

1,000.000 NHDG Local 5.660000 0.00 0.00 0.00 5,660.001.000000

Base 5.660000 0.00 0.00 0.00 5,660.00

COMMON STOCK USD.114754D100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCASH AMERICA INTL INC

4,500.000 NHDG Local 54.110000 0.00 0.00 0.00 243,495.001.000000

Base 54.110000 0.00 0.00 0.00 243,495.00

COMMON STOCK USD.01148411101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCASTLE (A.M.) + CO

3,700.000 NHDG Local 12.660000 0.00 0.00 0.00 46,842.001.000000

Base 12.660000 0.00 0.00 0.00 46,842.00

COMMON STOCK USD.01148711302 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCASUAL MALE RETAIL GROUP INC

9,500.000 NHDG Local 4.080000 0.00 0.00 0.00 38,760.001.000000

Base 4.080000 0.00 0.00 0.00 38,760.00

COMMON STOCK USD.0114888B103 10 Oct 2011 13 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCCATALYST HEALTH SOLUTIONS IN

699.000 NHIB Local 54.640000 0.00 6.99 0.74 38,185.631.000000

Base 54.640000 0.00 6.99 0.74 38,185.63

LP148995921 21 Dec 2011 21 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONCASTILE VENTURES III

1,402,125.910 NHEL Local 1.000000 0.00 0.00 0.00 1,402,125.911.000000

Base 1.000000 0.00 0.00 0.00 1,402,125.91
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COMMON STOCK USD.01149150104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCATHAY GENERAL BANCORP

17,800.000 NHDG Local 12.650000 0.00 0.00 0.00 225,170.001.000000

Base 12.650000 0.00 0.00 0.00 225,170.00

COMMON STOCK USD.01149568107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCAVCO INDUSTRIES INC

1,500.000 NHDG Local 37.000000 0.00 0.00 0.00 55,500.001.000000

Base 37.000000 0.00 0.00 0.00 55,500.00

COMMON STOCK14964U108 15 Nov 2011 18 Nov 2011 USD/DTC 0.04NEEDHAM +COMPANYCAVIUM INC

1,420.000 NHHO Local 35.903600 0.00 56.80 0.98 50,925.331.000000

Base 35.903600 0.00 56.80 0.98 50,925.33

21 Nov 2011 25 Nov 2011 USD/DTC 0.02INSTINET

11,430.000 NHHO Local 31.476500 0.00 228.60 6.91 359,540.891.000000

Base 31.476500 0.00 228.60 6.91 359,540.89

22 Nov 2011 28 Nov 2011 USD/DTC 0.02INSTINET

2,380.000 NHHO Local 31.333000 0.00 47.60 1.44 74,523.501.000000

Base 31.333000 0.00 47.60 1.44 74,523.50

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,500.000 NHDZ Local 27.832000 0.00 30.00 0.80 41,717.201.000000

Base 27.832000 0.00 30.00 0.80 41,717.20

14964U108 Total

363.00 10.130.0016,730.000 Local 526,706.92

Base 0.00 363.00 10.13 526,706.92

REIT USD.06150602209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCEDAR REALTY TRUST INC

12,600.000 NHDG Local 3.000000 0.00 0.00 0.00 37,800.001.000000

Base 3.000000 0.00 0.00 0.00 37,800.00
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COMMON STOCK150838100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCELADON GROUP INC

1,700.000 NHDG Local 9.300000 0.00 0.00 0.00 15,810.001.000000

Base 9.300000 0.00 0.00 0.00 15,810.00

COMMON STOCK USD.01151020104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCELGENE CORP

2,800.000 NHIH Local 64.925000 0.00 28.00 3.49 181,758.511.000000

Base 64.925000 0.00 28.00 3.49 181,758.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 64.590600 0.00 11.00 1.36 71,037.301.000000

Base 64.590600 0.00 11.00 1.36 71,037.30

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHDM Local 65.020000 0.00 0.00 0.00 253,578.001.000000

Base 65.020000 0.00 0.00 0.00 253,578.00

151020104 Total

39.00 4.850.007,800.000 Local 506,373.81

Base 0.00 39.00 4.85 506,373.81

COMMON STOCK15117B103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCELLDEX THERAPEUTICS INC

8,500.000 NHDG Local 2.440000 0.00 0.00 0.00 20,740.001.000000

Base 2.440000 0.00 0.00 0.00 20,740.00

COMMON STOCK15135B101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTENE CORP

4,300.000 NHDG Local 28.470000 0.00 0.00 0.00 122,421.001.000000

Base 28.470000 0.00 0.00 0.00 122,421.00

COMMON STOCK NPV151408101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTER BANCORP INC

2,700.000 NHDG Local 9.720000 0.00 0.00 0.00 26,244.001.000000

Base 9.720000 0.00 0.00 0.00 26,244.00
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COMMON STOCK NPV15146E102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTER FINANCIAL CORP

8,000.000 NHDG Local 4.950000 0.00 0.00 0.00 39,600.001.000000

Base 4.950000 0.00 0.00 0.00 39,600.00

01 Dec 2011 01 Dec 2011 USD/DTCMERGER NON CASH

13,120.000 NHHZ Local 5.262663 0.00 0.00 0.00 69,046.141.000000

Base 5.262663 0.00 0.00 0.00 69,046.14

01 Dec 2011 01 Dec 2011 USD/DTCMERGER NON CASH

3,200.000 NHIH Local 6.945615 0.00 0.00 0.00 22,225.971.000000

Base 6.945615 0.00 0.00 0.00 22,225.97

15146E102 Total

0.00 0.000.0024,320.000 Local 130,872.11

Base 0.00 0.00 0.00 130,872.11

COMMON STOCK USD.0115189T107 16 Nov 2011 USD/DTC 0.01ITG INC.CENTERPOINT ENERGY INC

800.000 NHIH Local 19.437500 0.00 8.00 0.30 15,541.701.000000

Base 19.437500 0.00 8.00 0.30 15,541.70

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-800.000 NHIH Local 19.437500 0.00 -8.00 -0.30 -15,541.701.000000

Base 19.437500 0.00 -8.00 -0.30 -15,541.70

16 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 19.426400 0.00 29.00 1.08 56,306.481.000000

Base 19.426400 0.00 29.00 1.08 56,306.48

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-2,900.000 NHIH Local 19.426400 0.00 -29.00 -1.08 -56,306.481.000000

Base 19.426400 0.00 -29.00 -1.08 -56,306.48
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,100.000 NHHY Local 19.620000 0.00 0.00 0.00 158,922.001.000000

Base 19.620000 0.00 0.00 0.00 158,922.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,100.000 NHDG Local 19.134100 0.00 40.50 2.98 154,942.731.000000

Base 19.134100 0.00 40.50 2.98 154,942.73

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHDM Local 19.250000 0.00 0.00 0.00 71,225.001.000000

Base 19.250000 0.00 0.00 0.00 71,225.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 19.437500 0.00 8.00 0.30 15,541.701.000000

Base 19.437500 0.00 8.00 0.30 15,541.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 19.426400 0.00 29.00 1.08 56,306.481.000000

Base 19.426400 0.00 29.00 1.08 56,306.48

15189T107 Total

77.50 4.360.0023,600.000 Local 456,937.91

Base 0.00 77.50 4.36 456,937.91

COMMON STOCK USD.0115201P109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTERSTATE BANKS INC

6,700.000 NHDG Local 5.580000 0.00 0.00 0.00 37,386.001.000000

Base 5.580000 0.00 0.00 0.00 37,386.00

COMMON STOCK USD.01153435102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTRAL EURO DISTRIBUTION CP

16,700.000 NHDG Local 6.770000 0.00 0.00 0.00 113,059.001.000000

Base 6.770000 0.00 0.00 0.00 113,059.00
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COMMON STOCK USD.01153527205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTRAL GARDEN AND PET CO A

10,700.000 NHDG Local 8.250000 0.00 0.00 0.00 88,275.001.000000

Base 8.250000 0.00 0.00 0.00 88,275.00

COMMON STOCK NPV154760409 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTRAL PACIFIC FINANCIAL CO

3,400.000 NHDG Local 11.180000 0.00 0.00 0.00 38,012.001.000000

Base 11.180000 0.00 0.00 0.00 38,012.00

COMMON STOCK USD6.155771108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTRAL VERMONT PUBLIC SERV

3,000.000 NHDG Local 35.200000 0.00 0.00 0.00 105,600.001.000000

Base 35.200000 0.00 0.00 0.00 105,600.00

COMMON STOCK USD.01156431108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTURY ALUMINUM COMPANY

11,800.000 NHDG Local 9.560000 0.00 0.00 0.00 112,808.001.000000

Base 9.560000 0.00 0.00 0.00 112,808.00

COMMON STOCK USD1.156432106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTURY BANCORP INC  CL A

700.000 NHDG Local 24.450000 0.00 0.00 0.00 17,115.001.000000

Base 24.450000 0.00 0.00 0.00 17,115.00

COMMON STOCK USD1.156700106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CENTURYLINK INC

5,400.000 NHIH Local 37.389900 0.00 54.00 3.88 201,847.581.000000

Base 37.389900 0.00 54.00 3.88 201,847.58

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHHY Local 33.120000 0.00 0.00 0.00 374,256.001.000000

Base 33.120000 0.00 0.00 0.00 374,256.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,300.000 NHDG Local 31.452800 0.00 56.50 6.83 355,353.311.000000

Base 31.452800 0.00 56.50 6.83 355,353.31
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHDM Local 37.570000 0.00 0.00 0.00 202,878.001.000000

Base 37.570000 0.00 0.00 0.00 202,878.00

156700106 Total

110.50 10.710.0033,400.000 Local 1,134,334.89

Base 0.00 110.50 10.71 1,134,334.89

COMMON STOCK USD.01156708109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCEPHALON INC

1,400.000 NHHY Local 80.700000 0.00 0.00 0.00 112,980.001.000000

Base 80.700000 0.00 0.00 0.00 112,980.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 80.558200 0.00 7.00 2.17 112,772.311.000000

Base 80.558200 0.00 7.00 2.17 112,772.31

14 Oct 2011 14 Oct 2011 USD/DTCMERGER

5,470.000 NHDM Local 81.500000 0.00 0.00 0.00 445,805.001.000000

Base 81.500000 0.00 0.00 0.00 445,805.00

14 Oct 2011 14 Oct 2011 USD/DTCMERGER

3,990.000 NHHY Local 81.500000 0.00 0.00 0.00 325,185.001.000000

Base 81.500000 0.00 0.00 0.00 325,185.00

156708109 Total

7.00 2.170.0012,260.000 Local 996,742.31

Base 0.00 7.00 2.17 996,742.31

COMMON STOCK USD.0115670S105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENVEO INC

5,900.000 NHDG Local 2.960000 0.00 0.00 0.00 17,464.001.000000

Base 2.960000 0.00 0.00 0.00 17,464.00
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COMMON STOCK USD.01156710105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCERADYNE INC

5,500.000 NHDG Local 29.270000 0.00 0.00 0.00 160,985.001.000000

Base 29.270000 0.00 0.00 0.00 160,985.00

COMMON STOCK USD.01156782104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CERNER CORP

100.000 NHIH Local 63.540000 0.00 1.00 0.12 6,352.881.000000

Base 63.540000 0.00 1.00 0.12 6,352.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 63.352700 0.00 11.00 1.34 69,675.631.000000

Base 63.352700 0.00 11.00 1.34 69,675.63

17 Oct 2011 20 Oct 2011 USD/DTC 0.04DEUTSCHE BANK SECURITIES INC

18,200.000 NHDZ Local 67.478900 0.00 728.00 23.58 1,227,364.401.000000

Base 67.478900 0.00 728.00 23.58 1,227,364.40

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 64.030000 0.00 0.00 0.00 76,836.001.000000

Base 64.030000 0.00 0.00 0.00 76,836.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHDZ Local 56.659000 0.00 20.00 1.09 56,637.911.000000

Base 56.659000 0.00 20.00 1.09 56,637.91

21 Dec 2011 27 Dec 2011 USD/DTC 0.03COWEN ANDCOMPANY, LLC

34,400.000 NHDZ Local 59.224100 0.00 1,032.00 39.12 2,036,237.921.000000

Base 59.224100 0.00 1,032.00 39.12 2,036,237.92

156782104 Total

1,792.00 65.250.0056,000.000 Local 3,473,104.74

Base 0.00 1,792.00 65.25 3,473,104.74
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COMMON STOCK USD.1161133103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHARMING SHOPPES

26,700.000 NHDG Local 2.600000 0.00 0.00 0.00 69,420.001.000000

Base 2.600000 0.00 0.00 0.00 69,420.00

COMMON STOCK USD.0116122M100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHARTER FINANCIAL CORP

1,500.000 NHDG Local 9.450000 0.00 0.00 0.00 14,175.001.000000

Base 9.450000 0.00 0.00 0.00 14,175.00

COMMON STOCK USD.116150R104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHASE CORP

1,400.000 NHDG Local 11.160000 0.00 0.00 0.00 15,624.001.000000

Base 11.160000 0.00 0.00 0.00 15,624.00

REIT16208T102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHATHAM LODGING TRUST

3,100.000 NHDG Local 9.930000 0.00 0.00 0.00 30,783.001.000000

Base 9.930000 0.00 0.00 0.00 30,783.00

COMMON STOCK USD.1162825103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHECKPOINT SYSTEMS INC

9,000.000 NHDG Local 14.300000 0.00 0.00 0.00 128,700.001.000000

Base 14.300000 0.00 0.00 0.00 128,700.00

COMMON STOCK163086101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHEFS  WAREHOUSE INC/THE

1,000.000 NHDG Local 13.170000 0.00 0.00 0.00 13,170.001.000000

Base 13.170000 0.00 0.00 0.00 13,170.00

COMMON STOCK USD1.16359R103 06 Oct 2011 12 Oct 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.CHEMED CORP

1,260.000 NHHO Local 54.232700 0.00 50.40 1.32 68,281.481.000000

Base 54.232700 0.00 50.40 1.32 68,281.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

2,420.000 NHHO Local 51.181400 0.00 48.40 2.38 123,808.211.000000

Base 51.181400 0.00 48.40 2.38 123,808.21
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17 Nov 2011 22 Nov 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

5,710.000 NHHO Local 50.000300 0.00 114.20 5.49 285,382.021.000000

Base 50.000300 0.00 114.20 5.49 285,382.02

18 Nov 2011 23 Nov 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,100.000 NHHO Local 49.894100 0.00 22.00 1.06 54,860.451.000000

Base 49.894100 0.00 22.00 1.06 54,860.45

16359R103 Total

235.00 10.250.0010,490.000 Local 532,332.16

Base 0.00 235.00 10.25 532,332.16

COMMON STOCK USD1.163731102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHEMICAL FINANCIAL CORP

6,100.000 NHDG Local 17.500000 0.00 0.00 0.00 106,750.001.000000

Base 17.500000 0.00 0.00 0.00 106,750.00

COMMON STOCK USD.01163893209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHEMTURA CORP

8,500.000 NHDG Local 10.160000 0.00 0.00 0.00 86,360.001.000000

Base 10.160000 0.00 0.00 0.00 86,360.00

COMMON STOCK USD.01165167107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHESAPEAKE ENERGY CORP

2,000.000 NHIH Local 25.471500 0.00 20.00 0.98 50,922.021.000000

Base 25.471500 0.00 20.00 0.98 50,922.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,400.000 NHIH Local 25.354200 0.00 44.00 2.14 111,512.341.000000

Base 25.354200 0.00 44.00 2.14 111,512.34

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,200.000 NHHY Local 25.550000 0.00 0.00 0.00 311,710.001.000000

Base 25.550000 0.00 0.00 0.00 311,710.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,200.000 NHDG Local 23.784600 0.00 61.00 5.58 290,105.541.000000

Base 23.784600 0.00 61.00 5.58 290,105.54

06 Oct 2011 12 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,500.000 NHDF Local 25.858900 0.00 24.50 1.74 90,479.911.000000

Base 25.858900 0.00 24.50 1.74 90,479.91

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHDM Local 25.670000 0.00 0.00 0.00 164,288.001.000000

Base 25.670000 0.00 0.00 0.00 164,288.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,050.000 NHDM Local 25.487200 0.00 60.75 1.99 103,160.421.000000

Base 25.487200 0.00 60.75 1.99 103,160.42

165167107 Total

210.25 12.430.0044,750.000 Local 1,122,178.23

Base 0.00 210.25 12.43 1,122,178.23

REIT USD.01165240102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHESAPEAKE LODGING TRUST

7,200.000 NHDG Local 12.530000 0.00 0.00 0.00 90,216.001.000000

Base 12.530000 0.00 0.00 0.00 90,216.00

COMMON STOCK165303108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHESAPEAKE UTILITIES CORP

2,100.000 NHDG Local 40.180000 0.00 0.00 0.00 84,378.001.000000

Base 40.180000 0.00 0.00 0.00 84,378.00

COMMON STOCK USD.75166764100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHEVRON CORP

3,400.000 NHIH Local 102.889600 0.00 34.00 6.72 349,783.921.000000

Base 102.889600 0.00 34.00 6.72 349,783.92
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

14,800.000 NHIH Local 102.206600 0.00 148.00 29.04 1,512,480.641.000000

Base 102.206600 0.00 148.00 29.04 1,512,480.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

45.000 NHIH Local 102.580000 0.00 0.45 0.09 4,615.561.000000

Base 102.580000 0.00 0.45 0.09 4,615.56

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

35,600.000 NHHY Local 92.520000 0.00 0.00 0.00 3,293,712.001.000000

Base 92.520000 0.00 0.00 0.00 3,293,712.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

35,600.000 NHDG Local 88.052500 0.00 178.00 60.19 3,134,430.811.000000

Base 88.052500 0.00 178.00 60.19 3,134,430.81

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,830.000 NHDM Local 101.325600 0.00 42.45 5.51 286,703.491.000000

Base 101.325600 0.00 42.45 5.51 286,703.49

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,245.000 NHDM Local 106.170000 0.00 0.00 0.00 1,937,071.651.000000

Base 106.170000 0.00 0.00 0.00 1,937,071.65

02 Dec 2011 07 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,741.000 NHDM Local 101.879700 0.00 26.11 3.41 177,343.041.000000

Base 101.879700 0.00 26.11 3.41 177,343.04

08 Dec 2011 13 Dec 2011 USD/DTC 0.01LOOP CAPITAL MARKETS

53,800.000 NHDF Local 102.250000 0.00 538.00 105.63 5,500,406.371.000000

Base 102.250000 0.00 538.00 105.63 5,500,406.37

166764100 Total

967.01 210.590.00166,061.000 Local 16,196,547.48

Base 0.00 967.01 210.59 16,196,547.48
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NY REG SHRS EUR.01167250109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHICAGO BRIDGE + IRON NY SHR

800.000 NHHY Local 28.630000 0.00 0.00 0.00 22,904.001.000000

Base 28.630000 0.00 0.00 0.00 22,904.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 25.476300 0.00 4.00 0.40 20,376.641.000000

Base 25.476300 0.00 4.00 0.40 20,376.64

167250109 Total

4.00 0.400.001,600.000 Local 43,280.64

Base 0.00 4.00 0.40 43,280.64

COMMON STOCK USD.1168905107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHILDREN S PLACE

6,000.000 NHDG Local 49.170000 0.00 0.00 0.00 295,020.001.000000

Base 49.170000 0.00 0.00 0.00 295,020.00

REIT USD.0116934Q109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHIMERA INVESTMENT CORP

22,100.000 NHHY Local 2.770000 0.00 0.00 0.00 61,217.001.000000

Base 2.770000 0.00 0.00 0.00 61,217.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

22,100.000 NHDG Local 2.520300 0.00 110.50 1.07 55,587.061.000000

Base 2.520300 0.00 110.50 1.07 55,587.06

16934Q109 Total

110.50 1.070.0044,200.000 Local 116,804.06

Base 0.00 110.50 1.07 116,804.06

COMMON STOCK USD.01169467107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHINDEX INTERNATIONAL INC

1,400.000 NHDG Local 9.690000 0.00 0.00 0.00 13,566.001.000000

Base 9.690000 0.00 0.00 0.00 13,566.00
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COMMON STOCK USD.01169656105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHIPOTLE MEXICAN GRILL INC

100.000 NHIH Local 326.700000 0.00 1.00 0.63 32,668.371.000000

Base 326.700000 0.00 1.00 0.63 32,668.37

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

174.000 NHIH Local 324.653621 0.00 1.74 1.08 56,486.911.000000

Base 324.653621 0.00 1.74 1.08 56,486.91

11 Oct 2011 14 Oct 2011 USD/DTC 0.02BLOOMBERGTRADEBOOK LLC

2,269.000 NHDZ Local 310.617200 0.00 45.38 13.54 704,731.511.000000

Base 310.617200 0.00 45.38 13.54 704,731.51

12 Oct 2011 17 Oct 2011 USD/DTC 0.02BLOOMBERGTRADEBOOK LLC

231.000 NHDZ Local 314.038800 0.00 4.62 1.40 72,536.941.000000

Base 314.038800 0.00 4.62 1.40 72,536.94

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

296.000 NHDM Local 317.097600 0.00 4.44 1.81 93,854.641.000000

Base 317.097600 0.00 4.44 1.81 93,854.64

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

274.000 NHDM Local 327.030000 0.00 0.00 0.00 89,606.221.000000

Base 327.030000 0.00 0.00 0.00 89,606.22

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

100.000 NHDZ Local 319.280000 0.00 2.00 0.61 31,925.391.000000

Base 319.280000 0.00 2.00 0.61 31,925.39

169656105 Total

59.18 19.070.003,444.000 Local 1,081,809.98

Base 0.00 59.18 19.07 1,081,809.98
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COMMON STOCK USD.01169905106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHOICE HOTELS INTL INC

800.000 NHHY Local 29.720000 0.00 0.00 0.00 23,776.001.000000

Base 29.720000 0.00 0.00 0.00 23,776.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 29.323800 0.00 4.00 0.46 23,454.581.000000

Base 29.323800 0.00 4.00 0.46 23,454.58

169905106 Total

4.00 0.460.001,600.000 Local 47,230.58

Base 0.00 4.00 0.46 47,230.58

COMMON STOCK USD.01170032809 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHIQUITA BRANDS INTL

10,400.000 NHDG Local 8.340000 0.00 0.00 0.00 86,736.001.000000

Base 8.340000 0.00 0.00 0.00 86,736.00

COMMON STOCK USD.01171046105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHRISTOPHER + BANKS CORP

8,000.000 NHDG Local 3.300000 0.00 0.00 0.00 26,400.001.000000

Base 3.300000 0.00 0.00 0.00 26,400.00

COMMON STOCK USD1.171232101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CHUBB CORP

600.000 NHIH Local 65.998800 0.00 6.00 0.76 39,592.521.000000

Base 65.998800 0.00 6.00 0.76 39,592.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 66.095300 0.00 19.00 2.41 125,559.661.000000

Base 66.095300 0.00 19.00 2.41 125,559.66

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHY Local 59.990000 0.00 0.00 0.00 335,944.001.000000

Base 59.990000 0.00 0.00 0.00 335,944.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 57.328000 0.00 28.00 6.17 321,002.631.000000

Base 57.328000 0.00 28.00 6.17 321,002.63

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 66.800000 0.00 0.00 0.00 167,000.001.000000

Base 66.800000 0.00 0.00 0.00 167,000.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

58,800.000 NHDF Local 67.508900 0.00 588.00 76.21 3,968,859.111.000000

Base 67.508900 0.00 588.00 76.21 3,968,859.11

171232101 Total

641.00 85.550.0075,000.000 Local 4,957,957.92

Base 0.00 641.00 85.55 4,957,957.92

COMMON STOCK USD1.171340102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHURCH + DWIGHT CO INC

1,100.000 NHHY Local 44.200000 0.00 0.00 0.00 48,620.001.000000

Base 44.200000 0.00 0.00 0.00 48,620.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 42.309600 0.00 5.50 0.90 46,534.161.000000

Base 42.309600 0.00 5.50 0.90 46,534.16

171340102 Total

5.50 0.900.002,200.000 Local 95,154.16

Base 0.00 5.50 0.90 95,154.16

COMMON STOCK NPV171484108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCHURCHILL DOWNS INC

2,000.000 NHDG Local 41.860000 0.00 0.00 0.00 83,720.001.000000

Base 41.860000 0.00 0.00 0.00 83,720.00
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COMMON STOCK USD.0117163B102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCIBER INC

14,388.000 NHDG Local 3.580000 0.00 0.00 0.00 51,509.041.000000

Base 3.580000 0.00 0.00 0.00 51,509.04

COMMON STOCK USD.01171798101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCIMAREX ENERGY CO

1,100.000 NHHY Local 55.700000 0.00 0.00 0.00 61,270.001.000000

Base 55.700000 0.00 0.00 0.00 61,270.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 52.149100 0.00 5.50 1.11 57,357.401.000000

Base 52.149100 0.00 5.50 1.11 57,357.40

171798101 Total

5.50 1.110.002,200.000 Local 118,627.40

Base 0.00 5.50 1.11 118,627.40

COMMON STOCK USD.01171871106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCINCINNATI BELL INC

31,900.000 NHDG Local 3.040000 0.00 0.00 0.00 96,976.001.000000

Base 3.040000 0.00 0.00 0.00 96,976.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

24,600.000 NHDF Local 3.082800 0.00 184.50 1.46 75,650.921.000000

Base 3.082800 0.00 184.50 1.46 75,650.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,700.000 NHDF Local 3.075000 0.00 17.00 0.11 5,210.391.000000

Base 3.075000 0.00 17.00 0.11 5,210.39

16 Nov 2011 21 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

9,900.000 NHDF Local 3.092000 0.00 74.25 0.59 30,535.961.000000

Base 3.092000 0.00 74.25 0.59 30,535.96
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17 Nov 2011 22 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,600.000 NHDF Local 3.018900 0.00 19.50 0.16 7,829.481.000000

Base 3.018900 0.00 19.50 0.16 7,829.48

18 Nov 2011 23 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,000.000 NHDF Local 3.003200 0.00 7.50 0.06 2,995.641.000000

Base 3.003200 0.00 7.50 0.06 2,995.64

21 Nov 2011 25 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,400.000 NHDF Local 2.905800 0.00 12.00 0.14 6,961.781.000000

Base 2.905800 0.00 12.00 0.14 6,961.78

28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

4,100.000 NHDF Local 2.901300 0.00 20.50 0.23 11,874.601.000000

Base 2.901300 0.00 20.50 0.23 11,874.60

29 Nov 2011 02 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 2.860900 0.00 7.00 0.08 3,998.181.000000

Base 2.860900 0.00 7.00 0.08 3,998.18

30 Nov 2011 05 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

16,600.000 NHDF Local 2.911000 0.00 83.00 0.93 48,238.671.000000

Base 2.911000 0.00 83.00 0.93 48,238.67

01 Dec 2011 06 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

8,900.000 NHDF Local 2.913100 0.00 44.50 0.50 25,881.591.000000

Base 2.913100 0.00 44.50 0.50 25,881.59

05 Dec 2011 08 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

25,100.000 NHDF Local 3.076200 0.00 188.25 1.49 77,022.881.000000

Base 3.076200 0.00 188.25 1.49 77,022.88

06 Dec 2011 09 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

13,800.000 NHDF Local 3.164000 0.00 103.50 0.84 43,558.861.000000

Base 3.164000 0.00 103.50 0.84 43,558.86



Prepared by State StreetPage 2625

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

07 Dec 2011 12 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

9,400.000 NHDF Local 3.084300 0.00 70.50 0.56 28,921.361.000000

Base 3.084300 0.00 70.50 0.56 28,921.36

07 Dec 2011 12 Dec 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

47,800.000 NHDF Local 3.090000 0.00 717.00 2.84 146,982.161.000000

Base 3.090000 0.00 717.00 2.84 146,982.16

12 Dec 2011 15 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

6,900.000 NHDF Local 3.012900 0.00 51.75 0.40 20,736.861.000000

Base 3.012900 0.00 51.75 0.40 20,736.86

13 Dec 2011 16 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,361.000 NHDF Local 3.006900 0.00 10.21 0.08 4,082.101.000000

Base 3.006900 0.00 10.21 0.08 4,082.10

14 Dec 2011 19 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

13,300.000 NHDF Local 2.912000 0.00 66.50 0.75 38,662.351.000000

Base 2.912000 0.00 66.50 0.75 38,662.35

15 Dec 2011 19 Dec 2011 USD/DTC 0.01ASSENT LLC

7,800.000 NHDF Local 2.996600 0.00 54.60 0.45 23,318.431.000000

Base 2.996600 0.00 54.60 0.45 23,318.43

16 Dec 2011 21 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

15,700.000 NHDF Local 3.022000 0.00 117.75 0.92 47,326.731.000000

Base 3.022000 0.00 117.75 0.92 47,326.73

19 Dec 2011 22 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,600.000 NHDF Local 3.056500 0.00 42.00 0.33 17,074.071.000000

Base 3.056500 0.00 42.00 0.33 17,074.07

171871106 Total

1,891.81 12.920.00251,861.000 Local 763,839.01

Base 0.00 1,891.81 12.92 763,839.01
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COMMON STOCK USD2.172062101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CINCINNATI FINANCIAL CORP

1,400.000 NHIH Local 28.771100 0.00 14.00 0.77 40,264.771.000000

Base 28.771100 0.00 14.00 0.77 40,264.77

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHY Local 26.330000 0.00 0.00 0.00 65,825.001.000000

Base 26.330000 0.00 0.00 0.00 65,825.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 24.953600 0.00 12.50 1.20 62,370.301.000000

Base 24.953600 0.00 12.50 1.20 62,370.30

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 28.970000 0.00 0.00 0.00 40,558.001.000000

Base 28.970000 0.00 0.00 0.00 40,558.00

172062101 Total

26.50 1.970.007,800.000 Local 209,018.07

Base 0.00 26.50 1.97 209,018.07

COMMON STOCK17243V102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCINEMARK HOLDINGS INC

2,000.000 NHDG Local 19.540000 0.00 0.00 0.00 39,080.001.000000

Base 19.540000 0.00 0.00 0.00 39,080.00

COMMON STOCK USD.0117273K109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCIRCOR INTERNATIONAL INC

1,500.000 NHDG Local 32.260000 0.00 0.00 0.00 48,390.001.000000

Base 32.260000 0.00 0.00 0.00 48,390.00

COMMON STOCK17275R102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CISCO SYSTEMS INC

12,900.000 NHIH Local 19.053300 0.00 129.00 4.72 245,653.851.000000

Base 19.053300 0.00 129.00 4.72 245,653.85
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

18,500.000 NHIH Local 18.991000 0.00 185.00 6.75 351,141.751.000000

Base 18.991000 0.00 185.00 6.75 351,141.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

16,300.000 NHIH Local 19.023200 0.00 163.00 5.95 309,909.211.000000

Base 19.023200 0.00 163.00 5.95 309,909.21

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

103,500.000 NHHY Local 15.490000 0.00 0.00 0.00 1,603,215.001.000000

Base 15.490000 0.00 0.00 0.00 1,603,215.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

103,500.000 NHDG Local 15.194400 0.00 517.50 30.20 1,572,072.701.000000

Base 15.194400 0.00 517.50 30.20 1,572,072.70

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

47,700.000 NHDM Local 18.950000 0.00 0.00 0.00 903,915.001.000000

Base 18.950000 0.00 0.00 0.00 903,915.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,040.000 NHDM Local 17.921900 0.00 60.60 1.40 72,342.481.000000

Base 17.921900 0.00 60.60 1.40 72,342.48

17275R102 Total

1,055.10 49.020.00306,440.000 Local 5,058,249.99

Base 0.00 1,055.10 49.02 5,058,249.99

COMMON STOCK NPV172908105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CINTAS CORP

300.000 NHIH Local 28.821700 0.00 3.00 0.17 8,643.341.000000

Base 28.821700 0.00 3.00 0.17 8,643.34
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 28.872900 0.00 7.00 0.39 20,203.641.000000

Base 28.872900 0.00 7.00 0.39 20,203.64

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHY Local 28.140000 0.00 0.00 0.00 73,164.001.000000

Base 28.140000 0.00 0.00 0.00 73,164.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 26.936600 0.00 13.00 1.35 70,020.811.000000

Base 26.936600 0.00 13.00 1.35 70,020.81

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 29.060000 0.00 0.00 0.00 29,060.001.000000

Base 29.060000 0.00 0.00 0.00 29,060.00

172908105 Total

23.00 1.910.007,200.000 Local 201,091.79

Base 0.00 23.00 1.91 201,091.79

COMMON STOCK USD1.172922106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCITIZENS + NORTHERN CORP

2,700.000 NHDG Local 15.150000 0.00 0.00 0.00 40,905.001.000000

Base 15.150000 0.00 0.00 0.00 40,905.00

COMMON STOCK USD.01172967424 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CITIGROUP INC

21,600.000 NHIH Local 27.603100 0.00 216.00 11.45 595,999.511.000000

Base 27.603100 0.00 216.00 11.45 595,999.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,400.000 NHIH Local 27.561400 0.00 14.00 0.74 38,571.221.000000

Base 27.561400 0.00 14.00 0.74 38,571.22
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 27.451300 0.00 23.00 1.21 63,113.781.000000

Base 27.451300 0.00 23.00 1.21 63,113.78

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

54,600.000 NHHY Local 25.620000 0.00 0.00 0.00 1,398,852.001.000000

Base 25.620000 0.00 0.00 0.00 1,398,852.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

54,600.000 NHDG Local 22.577300 0.00 273.00 23.67 1,232,423.911.000000

Base 22.577300 0.00 273.00 23.67 1,232,423.91

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,300.000 NHDM Local 28.380000 0.00 0.00 0.00 718,014.001.000000

Base 28.380000 0.00 0.00 0.00 718,014.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01LOOP CAPITAL MARKETS

36,090.000 NHDF Local 27.750000 0.00 360.90 19.23 1,001,117.371.000000

Base 27.750000 0.00 360.90 19.23 1,001,117.37

172967424 Total

886.90 56.300.00195,890.000 Local 5,048,091.79

Base 0.00 886.90 56.30 5,048,091.79

COMMON STOCK USD.0117306X102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCITI TRENDS INC

3,300.000 NHDG Local 12.050000 0.00 0.00 0.00 39,765.001.000000

Base 12.050000 0.00 0.00 0.00 39,765.00

COMMON STOCK NPV174740100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCITIZENS INC

8,501.000 NHDG Local 6.940000 0.00 0.00 0.00 58,996.941.000000

Base 6.940000 0.00 0.00 0.00 58,996.94
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COMMON STOCK177376100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CITRIX SYSTEMS INC

600.000 NHIH Local 76.190800 0.00 6.00 0.88 45,707.601.000000

Base 76.190800 0.00 6.00 0.88 45,707.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 75.235000 0.00 2.00 0.29 15,044.711.000000

Base 75.235000 0.00 2.00 0.29 15,044.71

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 76.080600 0.00 8.00 1.17 60,855.311.000000

Base 76.080600 0.00 8.00 1.17 60,855.31

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 74.580000 0.00 0.00 0.00 119,328.001.000000

Base 74.580000 0.00 0.00 0.00 119,328.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,300.000 NHDZ Local 66.156400 0.00 26.00 1.65 85,975.671.000000

Base 66.156400 0.00 26.00 1.65 85,975.67

177376100 Total

42.00 3.990.004,500.000 Local 326,911.29

Base 0.00 42.00 3.99 326,911.29

COMMON STOCK USD2.5177835105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCITY HOLDING CO

3,400.000 NHDG Local 28.830000 0.00 0.00 0.00 98,022.001.000000

Base 28.830000 0.00 0.00 0.00 98,022.00

COMMON STOCK USD1.178566105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCITY NATIONAL CORP

1,000.000 NHHY Local 37.760000 0.00 0.00 0.00 37,760.001.000000

Base 37.760000 0.00 0.00 0.00 37,760.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 35.499500 0.00 5.00 0.69 35,493.811.000000

Base 35.499500 0.00 5.00 0.69 35,493.81

178566105 Total

5.00 0.690.002,000.000 Local 73,253.81

Base 0.00 5.00 0.69 73,253.81

COMMON STOCK USD1.179895107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCLARCOR INC

600.000 NHDG Local 44.670000 0.00 0.00 0.00 26,802.001.000000

Base 44.670000 0.00 0.00 0.00 26,802.00

COMMON STOCK USD.01184496107 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.CLEAN HARBORS INC

700.000 NHDZ Local 60.114300 0.00 14.00 0.81 42,065.201.000000

Base 60.114300 0.00 14.00 0.81 42,065.20

COMMON STOCK USD.0118451C109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCLEAR CHANNEL OUTDOOR CL A

1,600.000 NHHY Local 9.360000 0.00 0.00 0.00 14,976.001.000000

Base 9.360000 0.00 0.00 0.00 14,976.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 8.850700 0.00 8.00 0.28 14,152.841.000000

Base 8.850700 0.00 8.00 0.28 14,152.84

18451C109 Total

8.00 0.280.003,200.000 Local 29,128.84

Base 0.00 8.00 0.28 29,128.84

COMMON STOCK18538R103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCLEARWATER PAPER CORP

5,100.000 NHDG Local 35.190000 0.00 0.00 0.00 179,469.001.000000

Base 35.190000 0.00 0.00 0.00 179,469.00
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COMMON STOCK18683K101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CLIFFS NATURAL RESOURCES INC

1,000.000 NHIH Local 72.809500 0.00 10.00 1.40 72,798.101.000000

Base 72.809500 0.00 10.00 1.40 72,798.10

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 72.520000 0.00 3.00 0.42 21,752.581.000000

Base 72.520000 0.00 3.00 0.42 21,752.58

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 70.090000 0.00 0.00 0.00 91,117.001.000000

Base 70.090000 0.00 0.00 0.00 91,117.00

18683K101 Total

13.00 1.820.002,600.000 Local 185,667.68

Base 0.00 13.00 1.82 185,667.68

COMMON STOCK USD.0118712Q103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCLIFTON SAVINGS BANCORP INC

1,700.000 NHDG Local 10.290000 0.00 0.00 0.00 17,493.001.000000

Base 10.290000 0.00 0.00 0.00 17,493.00

COMMON STOCK USD1.189054109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCLOROX COMPANY

400.000 NHIH Local 64.812500 0.00 4.00 0.50 25,920.501.000000

Base 64.812500 0.00 4.00 0.50 25,920.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 65.192900 0.00 7.00 0.88 45,627.151.000000

Base 65.192900 0.00 7.00 0.88 45,627.15

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHY Local 66.330000 0.00 0.00 0.00 172,458.001.000000

Base 66.330000 0.00 0.00 0.00 172,458.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 64.797900 0.00 13.00 3.24 168,458.301.000000

Base 64.797900 0.00 13.00 3.24 168,458.30

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 65.880000 0.00 0.00 0.00 72,468.001.000000

Base 65.880000 0.00 0.00 0.00 72,468.00

189054109 Total

24.00 4.620.007,400.000 Local 484,931.95

Base 0.00 24.00 4.62 484,931.95

COMMON STOCK USD.0118911Q102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCLOUD PEAK ENERGY INC

11,100.000 NHDG Local 18.480000 0.00 0.00 0.00 205,128.001.000000

Base 18.480000 0.00 0.00 0.00 205,128.00

COMMON STOCK USD.01189754104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COACH INC

2,500.000 NHIH Local 63.825700 0.00 25.00 3.06 159,536.191.000000

Base 63.825700 0.00 25.00 3.06 159,536.19

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 64.590000 0.00 0.00 0.00 161,475.001.000000

Base 64.590000 0.00 0.00 0.00 161,475.00

189754104 Total

25.00 3.060.005,000.000 Local 321,011.19

Base 0.00 25.00 3.06 321,011.19

COMMON STOCK USD.0119075F106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOBALT INTERNATIONAL ENERGY

1,790.000 NHHY Local 7.710000 0.00 0.00 0.00 13,800.901.000000

Base 7.710000 0.00 0.00 0.00 13,800.90
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,790.000 NHDG Local 6.999800 0.00 8.95 0.25 12,520.441.000000

Base 6.999800 0.00 8.95 0.25 12,520.44

19075F106 Total

8.95 0.250.003,580.000 Local 26,321.34

Base 0.00 8.95 0.25 26,321.34

COMMON STOCK USD.01190897108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOBIZ FINANCIAL INC

7,300.000 NHDG Local 4.760000 0.00 0.00 0.00 34,748.001.000000

Base 4.760000 0.00 0.00 0.00 34,748.00

COMMON STOCK USD.25191216100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COCA COLA CO/THE

4,900.000 NHIH Local 67.421100 0.00 49.00 6.34 330,308.051.000000

Base 67.421100 0.00 49.00 6.34 330,308.05

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 67.375000 0.00 2.00 0.26 13,472.741.000000

Base 67.375000 0.00 2.00 0.26 13,472.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

14,800.000 NHIH Local 67.463300 0.00 148.00 19.17 998,289.671.000000

Base 67.463300 0.00 148.00 19.17 998,289.67

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,900.000 NHDM Local 67.790000 0.00 0.00 0.00 1,349,021.001.000000

Base 67.790000 0.00 0.00 0.00 1,349,021.00

191216100 Total

199.00 25.770.0039,800.000 Local 2,691,091.46

Base 0.00 199.00 25.77 2,691,091.46
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COMMON STOCK USD1.19122T109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COCA COLA ENTERPRISES

100.000 NHIH Local 26.040000 0.00 1.00 0.05 2,602.951.000000

Base 26.040000 0.00 1.00 0.05 2,602.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 26.179400 0.00 27.00 1.36 70,656.021.000000

Base 26.179400 0.00 27.00 1.36 70,656.02

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHY Local 24.880000 0.00 0.00 0.00 34,832.001.000000

Base 24.880000 0.00 0.00 0.00 34,832.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 23.595400 0.00 7.00 0.64 33,025.921.000000

Base 23.595400 0.00 7.00 0.64 33,025.92

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 26.290000 0.00 0.00 0.00 73,612.001.000000

Base 26.290000 0.00 0.00 0.00 73,612.00

19122T109 Total

35.00 2.050.008,400.000 Local 214,728.89

Base 0.00 35.00 2.05 214,728.89

COMMON STOCK USD.01192108504 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOEUR D ALENE MINES CORP

19,200.000 NHDG Local 23.000000 0.00 0.00 0.00 441,600.001.000000

Base 23.000000 0.00 0.00 0.00 441,600.00

REIT USD.0119238U107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOGDELL SPENCER INC

7,300.000 NHDG Local 3.700000 0.00 0.00 0.00 27,010.001.000000

Base 3.700000 0.00 0.00 0.00 27,010.00
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COMMON STOCK192422103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOGNEX CORP

1,700.000 NHDG Local 29.620000 0.00 0.00 0.00 50,354.001.000000

Base 29.620000 0.00 0.00 0.00 50,354.00

COMMON STOCK USD.01192446102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COGNIZANT TECH SOLUTIONS A

700.000 NHIH Local 68.085000 0.00 7.00 0.92 47,651.581.000000

Base 68.085000 0.00 7.00 0.92 47,651.58

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 68.032200 0.00 19.00 2.48 129,239.701.000000

Base 68.032200 0.00 19.00 2.48 129,239.70

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHDM Local 67.600000 0.00 0.00 0.00 175,760.001.000000

Base 67.600000 0.00 0.00 0.00 175,760.00

192446102 Total

26.00 3.400.005,200.000 Local 352,651.28

Base 0.00 26.00 3.40 352,651.28

COMMON STOCK USD.01192479103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOHERENT INC

1,600.000 NHDG Local 45.680000 0.00 0.00 0.00 73,088.001.000000

Base 45.680000 0.00 0.00 0.00 73,088.00

COMMON STOCK USD.0119247A100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOHEN + STEERS INC

700.000 NHDG Local 26.850000 0.00 0.00 0.00 18,795.001.000000

Base 26.850000 0.00 0.00 0.00 18,795.00

COMMON STOCK USD1.192576106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOHU INC

5,300.000 NHDG Local 10.600000 0.00 0.00 0.00 56,180.001.000000

Base 10.600000 0.00 0.00 0.00 56,180.00
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COMMON STOCK19259P300 02 Dec 2011 07 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INCCOINSTAR INC

2,210.000 NHDU Local 41.519200 0.00 11.05 1.77 91,744.611.000000

Base 41.519200 0.00 11.05 1.77 91,744.61

02 Dec 2011 07 Dec 2011 USD/DTC 0.01LIQUIDNETINC

3,530.000 NHDU Local 41.295000 0.00 51.19 2.80 145,717.361.000000

Base 41.295000 0.00 51.19 2.80 145,717.36

02 Dec 2011 07 Dec 2011 USD/DTC 0.01RBC CAPITAL MARKETS

8,650.000 NHDU Local 41.632600 0.00 43.25 6.92 360,071.821.000000

Base 41.632600 0.00 43.25 6.92 360,071.82

19259P300 Total

105.49 11.490.0014,390.000 Local 597,533.79

Base 0.00 105.49 11.49 597,533.79

COMMON STOCK USD.01193068103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOLDWATER CREEK INC

14,000.000 NHDG Local 1.170000 0.00 0.00 0.00 16,380.001.000000

Base 1.170000 0.00 0.00 0.00 16,380.00

COMMON STOCK USD.01193294105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKENNETH COLE PRODUCTIONS A

1,100.000 NHDG Local 11.200000 0.00 0.00 0.00 12,320.001.000000

Base 11.200000 0.00 0.00 0.00 12,320.00

COMMON STOCK USD1.194162103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COLGATE PALMOLIVE CO

3,800.000 NHIH Local 88.245900 0.00 38.00 6.44 335,289.981.000000

Base 88.245900 0.00 38.00 6.44 335,289.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 88.488800 0.00 4.00 0.68 35,390.841.000000

Base 88.488800 0.00 4.00 0.68 35,390.84
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHY Local 88.680000 0.00 0.00 0.00 79,812.001.000000

Base 88.680000 0.00 0.00 0.00 79,812.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 87.358900 0.00 4.50 1.51 78,617.001.000000

Base 87.358900 0.00 4.50 1.51 78,617.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 88.650000 0.00 0.00 0.00 372,330.001.000000

Base 88.650000 0.00 0.00 0.00 372,330.00

194162103 Total

46.50 8.630.0010,200.000 Local 901,439.82

Base 0.00 46.50 8.63 901,439.82

COMMON STOCK USD.0119421W100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOLLECTIVE BRANDS INC

14,100.000 NHDG Local 14.580000 0.00 0.00 0.00 205,578.001.000000

Base 14.580000 0.00 0.00 0.00 205,578.00

REIT USD.01195872106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOLONIAL PROPERTIES TRUST

19,200.000 NHDG Local 18.540000 0.00 0.00 0.00 355,968.001.000000

Base 18.540000 0.00 0.00 0.00 355,968.00

REIT USD.0119624R106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOLONY FINANCIAL INC

7,400.000 NHDG Local 13.340000 0.00 0.00 0.00 98,716.001.000000

Base 13.340000 0.00 0.00 0.00 98,716.00

COMMON STOCK NPV197236102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOLUMBIA BANKING SYSTEM INC

8,900.000 NHDG Local 15.820000 0.00 0.00 0.00 140,798.001.000000

Base 15.820000 0.00 0.00 0.00 140,798.00
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COMMON STOCK USD.01197779101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOLUMBIA LABORATORIES INC

3,200.000 NHDG Local 2.110000 0.00 0.00 0.00 6,752.001.000000

Base 2.110000 0.00 0.00 0.00 6,752.00

COMMON STOCK NPV198516106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOLUMBIA SPORTSWEAR CO

900.000 NHDG Local 49.020000 0.00 0.00 0.00 44,118.001.000000

Base 49.020000 0.00 0.00 0.00 44,118.00

COMMON STOCK USD.01199333105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOLUMBUS MCKINNON CORP/NY

900.000 NHDG Local 12.060000 0.00 0.00 0.00 10,854.001.000000

Base 12.060000 0.00 0.00 0.00 10,854.00

COMMON STOCK USD.01199908104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMFORT SYSTEMS USA INC

8,500.000 NHDG Local 9.720000 0.00 0.00 0.00 82,620.001.000000

Base 9.720000 0.00 0.00 0.00 82,620.00

COMMON STOCK USD1.20030N101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMCAST CORP CLASS A

1,900.000 NHIH Local 21.994700 0.00 19.00 0.80 41,770.131.000000

Base 21.994700 0.00 19.00 0.80 41,770.13

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

22,000.000 NHIH Local 22.018300 0.00 220.00 9.30 484,173.301.000000

Base 22.018300 0.00 220.00 9.30 484,173.30

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

29,200.000 NHHY Local 20.900000 0.00 0.00 0.00 610,280.001.000000

Base 20.900000 0.00 0.00 0.00 610,280.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

29,200.000 NHDG Local 20.626000 0.00 146.00 11.57 602,121.631.000000

Base 20.626000 0.00 146.00 11.57 602,121.63
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,900.000 NHDM Local 22.210000 0.00 0.00 0.00 530,819.001.000000

Base 22.210000 0.00 0.00 0.00 530,819.00

20030N101 Total

385.00 21.670.00106,200.000 Local 2,269,164.06

Base 0.00 385.00 21.67 2,269,164.06

COMMON STOCK USD5.200340107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMERICA INC

400.000 NHIH Local 25.732500 0.00 4.00 0.20 10,288.801.000000

Base 25.732500 0.00 4.00 0.20 10,288.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 25.857100 0.00 14.00 0.70 36,185.241.000000

Base 25.857100 0.00 14.00 0.70 36,185.24

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHY Local 22.970000 0.00 0.00 0.00 84,989.001.000000

Base 22.970000 0.00 0.00 0.00 84,989.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 22.459100 0.00 18.50 1.60 83,078.571.000000

Base 22.459100 0.00 18.50 1.60 83,078.57

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDM Local 25.870000 0.00 0.00 0.00 46,566.001.000000

Base 25.870000 0.00 0.00 0.00 46,566.00

200340107 Total

36.50 2.500.0011,000.000 Local 261,107.61

Base 0.00 36.50 2.50 261,107.61
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COMMON STOCK USD5.200525103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMERCE BANCSHARES INC

1,300.000 NHHY Local 34.750000 0.00 0.00 0.00 45,175.001.000000

Base 34.750000 0.00 0.00 0.00 45,175.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 34.156600 0.00 6.50 0.86 44,396.221.000000

Base 34.156600 0.00 6.50 0.86 44,396.22

23 Dec 2011 23 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.600 NHHY Local 37.966666 0.00 0.00 0.00 22.781.000000

Base 37.966666 0.00 0.00 0.00 22.78

200525103 Total

6.50 0.860.002,600.600 Local 89,594.00

Base 0.00 6.50 0.86 89,594.00

COMMON STOCK USD.01201723103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMERCIAL METALS CO

2,200.000 NHHY Local 9.510000 0.00 0.00 0.00 20,922.001.000000

Base 9.510000 0.00 0.00 0.00 20,922.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 8.958900 0.00 11.00 0.38 19,698.201.000000

Base 8.958900 0.00 11.00 0.38 19,698.20

201723103 Total

11.00 0.380.004,400.000 Local 40,620.20

Base 0.00 11.00 0.38 40,620.20

REIT USD.01203233101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMONWEALTH REIT

1,500.000 NHHY Local 18.970000 0.00 0.00 0.00 28,455.001.000000

Base 18.970000 0.00 0.00 0.00 28,455.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 16.958600 0.00 7.50 0.49 25,429.911.000000

Base 16.958600 0.00 7.50 0.49 25,429.91

203233101 Total

7.50 0.490.003,000.000 Local 53,884.91

Base 0.00 7.50 0.49 53,884.91

COMMON STOCK USD1.203607106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMUNITY BANK SYSTEM INC

8,200.000 NHDG Local 24.120000 0.00 0.00 0.00 197,784.001.000000

Base 24.120000 0.00 0.00 0.00 197,784.00

COMMON STOCK USD.01203668108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMUNITY HEALTH SYSTEMS INC

1,700.000 NHHY Local 16.640000 0.00 0.00 0.00 28,288.001.000000

Base 16.640000 0.00 0.00 0.00 28,288.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 15.244400 0.00 8.50 0.50 25,906.481.000000

Base 15.244400 0.00 8.50 0.50 25,906.48

203668108 Total

8.50 0.500.003,400.000 Local 54,194.48

Base 0.00 8.50 0.50 54,194.48

COMMON STOCK USD.05203900105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMUNICATIONS SYSTEMS INC

1,400.000 NHDG Local 13.750000 0.00 0.00 0.00 19,250.001.000000

Base 13.750000 0.00 0.00 0.00 19,250.00

COMMON STOCK USD5.204149108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMMUNITY TRUST BANCORP INC

3,100.000 NHDG Local 25.270000 0.00 0.00 0.00 78,337.001.000000

Base 25.270000 0.00 0.00 0.00 78,337.00
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COMMON STOCK NPV20451Q104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMPASS DIVERSIFIED HOLDINGS

9,100.000 NHDG Local 12.440000 0.00 0.00 0.00 113,204.001.000000

Base 12.440000 0.00 0.00 0.00 113,204.00

COMMON STOCK USD.0120453E109 10 Oct 2011 13 Oct 2011 USD/DTC 0.03MR BEAL &COMPANYCOMPLETE PRODUCTION SERVICES

6,910.000 NHHO Local 27.662700 0.00 207.30 3.68 190,938.281.000000

Base 27.662700 0.00 207.30 3.68 190,938.28

13 Oct 2011 18 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,730.000 NHHO Local 28.922400 0.00 51.90 0.97 49,982.881.000000

Base 28.922400 0.00 51.90 0.97 49,982.88

14 Oct 2011 19 Oct 2011 USD/DTC 0.02INSTINET

2,460.000 NHHO Local 31.030700 0.00 49.20 1.47 76,284.851.000000

Base 31.030700 0.00 49.20 1.47 76,284.85

17 Oct 2011 20 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,210.000 NHHO Local 30.280700 0.00 156.30 3.03 157,603.121.000000

Base 30.280700 0.00 156.30 3.03 157,603.12

20453E109 Total

464.70 9.150.0016,310.000 Local 474,809.13

Base 0.00 464.70 9.15 474,809.13

COMMON STOCK USD1.205363104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMPUTER SCIENCES CORP

1,300.000 NHIH Local 26.546500 0.00 13.00 0.66 34,496.791.000000

Base 26.546500 0.00 13.00 0.66 34,496.79

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 26.410000 0.00 1.00 0.05 2,639.951.000000

Base 26.410000 0.00 1.00 0.05 2,639.95
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHY Local 26.850000 0.00 0.00 0.00 75,180.001.000000

Base 26.850000 0.00 0.00 0.00 75,180.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 26.746400 0.00 14.00 1.44 74,874.481.000000

Base 26.746400 0.00 14.00 1.44 74,874.48

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 25.460000 0.00 0.00 0.00 35,644.001.000000

Base 25.460000 0.00 0.00 0.00 35,644.00

205363104 Total

28.00 2.150.008,400.000 Local 222,835.22

Base 0.00 28.00 2.15 222,835.22

COMMON STOCK USD.01205477102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMPUTER TASK GROUP INC

900.000 NHDG Local 11.410000 0.00 0.00 0.00 10,269.001.000000

Base 11.410000 0.00 0.00 0.00 10,269.00

COMMON STOCK USD.01205638109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COMPUWARE CORP

100.000 NHIH Local 8.575000 0.00 1.00 0.02 856.481.000000

Base 8.575000 0.00 1.00 0.02 856.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 8.639200 0.00 18.00 0.30 15,532.261.000000

Base 8.639200 0.00 18.00 0.30 15,532.26

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHY Local 7.660000 0.00 0.00 0.00 22,214.001.000000

Base 7.660000 0.00 0.00 0.00 22,214.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 7.200300 0.00 14.50 0.41 20,865.961.000000

Base 7.200300 0.00 14.50 0.41 20,865.96

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHDM Local 8.360000 0.00 0.00 0.00 15,884.001.000000

Base 8.360000 0.00 0.00 0.00 15,884.00

205638109 Total

33.50 0.730.009,600.000 Local 75,352.70

Base 0.00 33.50 0.73 75,352.70

COMMON STOCK USD.0120563P101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMPX INTERNATIONAL INC

300.000 NHDG Local 13.950000 0.00 0.00 0.00 4,185.001.000000

Base 13.950000 0.00 0.00 0.00 4,185.00

COMMON STOCK USD.5205768203 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMSTOCK RESOURCES INC

10,900.000 NHDG Local 16.840000 0.00 0.00 0.00 183,556.001.000000

Base 16.840000 0.00 0.00 0.00 183,556.00

COMMON STOCK USD.1205826209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOMTECH TELECOMMUNICATIONS

6,100.000 NHDG Local 31.630000 0.00 0.00 0.00 192,943.001.000000

Base 31.630000 0.00 0.00 0.00 192,943.00

27 Oct 2011 01 Nov 2011 USD/DTC 0.03WEEDEN + CO.

4,818.000 NHDY Local 33.909900 0.00 144.54 3.14 163,230.221.000000

Base 33.909900 0.00 144.54 3.14 163,230.22

28 Oct 2011 02 Nov 2011 USD/DTC 0.03WEEDEN + CO.

2,712.000 NHDY Local 33.752900 0.00 81.36 1.76 91,454.741.000000

Base 33.752900 0.00 81.36 1.76 91,454.74
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15 Nov 2011 18 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

19,030.000 NHDY Local 34.672900 0.00 570.90 12.67 659,241.721.000000

Base 34.672900 0.00 570.90 12.67 659,241.72

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,200.000 NHHZ Local 28.312000 0.00 33.00 1.20 62,252.201.000000

Base 28.312000 0.00 33.00 1.20 62,252.20

205826209 Total

829.80 18.770.0034,860.000 Local 1,169,121.88

Base 0.00 829.80 18.77 1,169,121.88

COMMON STOCK USD5.205887102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCONAGRA FOODS INC

3,500.000 NHIH Local 24.720000 0.00 35.00 1.66 86,483.341.000000

Base 24.720000 0.00 35.00 1.66 86,483.34

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,300.000 NHHY Local 24.220000 0.00 0.00 0.00 176,806.001.000000

Base 24.220000 0.00 0.00 0.00 176,806.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,300.000 NHDG Local 24.259300 0.00 36.50 3.41 177,052.981.000000

Base 24.259300 0.00 36.50 3.41 177,052.98

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHDM Local 24.920000 0.00 0.00 0.00 87,220.001.000000

Base 24.920000 0.00 0.00 0.00 87,220.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01ASSENT LLC

8,300.000 NHDF Local 24.891200 0.00 58.10 3.97 206,534.891.000000

Base 24.891200 0.00 58.10 3.97 206,534.89
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ASSENT LLC

8,100.000 NHDF Local 24.868700 0.00 56.70 3.87 201,375.901.000000

Base 24.868700 0.00 56.70 3.87 201,375.90

17 Nov 2011 22 Nov 2011 USD/DTC 0.01ASSENT LLC

7,800.000 NHDF Local 24.306000 0.00 54.60 3.65 189,528.551.000000

Base 24.306000 0.00 54.60 3.65 189,528.55

18 Nov 2011 23 Nov 2011 USD/DTC 0.01ASSENT LLC

6,100.000 NHDF Local 24.254500 0.00 42.70 2.85 147,906.901.000000

Base 24.254500 0.00 42.70 2.85 147,906.90

21 Nov 2011 25 Nov 2011 USD/DTC 0.01ASSENT LLC

15,500.000 NHDF Local 24.122200 0.00 108.50 7.18 373,778.421.000000

Base 24.122200 0.00 108.50 7.18 373,778.42

22 Nov 2011 25 Nov 2011 USD/DTC 0.01ASSENT LLC

7,200.000 NHDF Local 24.170900 0.00 50.40 3.35 173,976.731.000000

Base 24.170900 0.00 50.40 3.35 173,976.73

23 Nov 2011 28 Nov 2011 USD/DTC 0.01ASSENT LLC

6,100.000 NHDF Local 23.926500 0.00 42.70 2.81 145,906.141.000000

Base 23.926500 0.00 42.70 2.81 145,906.14

25 Nov 2011 30 Nov 2011 USD/DTC 0.01ASSENT LLC

3,600.000 NHDF Local 24.000100 0.00 25.20 1.66 86,373.501.000000

Base 24.000100 0.00 25.20 1.66 86,373.50

28 Nov 2011 01 Dec 2011 USD/DTC 0.01ASSENT LLC

9,600.000 NHDF Local 24.305200 0.00 67.20 4.48 233,258.241.000000

Base 24.305200 0.00 67.20 4.48 233,258.24

29 Nov 2011 02 Dec 2011 USD/DTC 0.01ASSENT LLC

8,900.000 NHDF Local 24.523700 0.00 62.30 4.20 218,194.431.000000

Base 24.523700 0.00 62.30 4.20 218,194.43
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30 Nov 2011 05 Dec 2011 USD/DTC 0.01ASSENT LLC

10,741.000 NHDF Local 25.067300 0.00 75.19 5.17 269,167.511.000000

Base 25.067300 0.00 75.19 5.17 269,167.51

01 Dec 2011 06 Dec 2011 USD/DTC 0.01ASSENT LLC

7,300.000 NHDF Local 25.240000 0.00 51.10 3.54 184,197.361.000000

Base 25.240000 0.00 51.10 3.54 184,197.36

02 Dec 2011 07 Dec 2011 USD/DTC 0.01ASSENT LLC

5,900.000 NHDF Local 25.350400 0.00 41.30 2.88 149,523.181.000000

Base 25.350400 0.00 41.30 2.88 149,523.18

05 Dec 2011 08 Dec 2011 USD/DTC 0.01ASSENT LLC

10,300.000 NHDF Local 25.618100 0.00 72.10 5.07 263,789.261.000000

Base 25.618100 0.00 72.10 5.07 263,789.26

06 Dec 2011 09 Dec 2011 USD/DTC 0.01ASSENT LLC

7,300.000 NHDF Local 25.627700 0.00 51.10 3.60 187,027.511.000000

Base 25.627700 0.00 51.10 3.60 187,027.51

07 Dec 2011 12 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,659.000 NHDF Local 25.435000 0.00 32.61 2.28 118,466.781.000000

Base 25.435000 0.00 32.61 2.28 118,466.78

205887102 Total

963.30 65.630.00149,000.000 Local 3,676,567.62

Base 0.00 963.30 65.63 3,676,567.62

COMMON STOCK205944101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCON WAY INC

1,100.000 NHHY Local 22.130000 0.00 0.00 0.00 24,343.001.000000

Base 22.130000 0.00 0.00 0.00 24,343.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 21.489100 0.00 5.50 0.46 23,632.051.000000

Base 21.489100 0.00 5.50 0.46 23,632.05

205944101 Total

5.50 0.460.002,200.000 Local 47,975.05

Base 0.00 5.50 0.46 47,975.05

COMMON STOCK206708109 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.CONCUR TECHNOLOGIES INC

900.000 NHDZ Local 51.332100 0.00 18.00 0.89 46,180.001.000000

Base 51.332100 0.00 18.00 0.89 46,180.00

COMMON STOCK USD.01207410101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONMED CORP

6,300.000 NHDG Local 24.360000 0.00 0.00 0.00 153,468.001.000000

Base 24.360000 0.00 0.00 0.00 153,468.00

COMMON STOCK NPV207797101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONNECTICUT WATER SVC INC

1,900.000 NHDG Local 26.870000 0.00 0.00 0.00 51,053.001.000000

Base 26.870000 0.00 0.00 0.00 51,053.00

COMMON STOCK USD.01208242107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONN S INC

3,100.000 NHDG Local 7.620000 0.00 0.00 0.00 23,622.001.000000

Base 7.620000 0.00 0.00 0.00 23,622.00

COMMON STOCK USD.0120825C104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONOCOPHILLIPS

1,900.000 NHIH Local 71.276300 0.00 19.00 2.60 135,403.371.000000

Base 71.276300 0.00 19.00 2.60 135,403.37

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

10,700.000 NHIH Local 71.004500 0.00 107.00 14.59 759,626.561.000000

Base 71.004500 0.00 107.00 14.59 759,626.56



Prepared by State StreetPage 2650

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,600.000 NHHY Local 63.320000 0.00 0.00 0.00 1,684,312.001.000000

Base 63.320000 0.00 0.00 0.00 1,684,312.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

26,600.000 NHDG Local 60.187700 0.00 133.00 30.74 1,600,829.081.000000

Base 60.187700 0.00 133.00 30.74 1,600,829.08

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,420.000 NHDM Local 69.091300 0.00 21.30 1.89 98,086.461.000000

Base 69.091300 0.00 21.30 1.89 98,086.46

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,600.000 NHDM Local 71.700000 0.00 0.00 0.00 903,420.001.000000

Base 71.700000 0.00 0.00 0.00 903,420.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,100.000 NHHY Local 68.011100 0.00 61.50 5.36 278,778.651.000000

Base 68.011100 0.00 61.50 5.36 278,778.65

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,430.000 NHDM Local 70.081700 0.00 51.45 4.62 240,324.161.000000

Base 70.081700 0.00 51.45 4.62 240,324.16

20825C104 Total

393.25 59.800.0087,350.000 Local 5,700,780.28

Base 0.00 393.25 59.80 5,700,780.28

COMMON STOCK USD.0120854P109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONSOL ENERGY INC

400.000 NHIH Local 41.457500 0.00 4.00 0.32 16,578.681.000000

Base 41.457500 0.00 4.00 0.32 16,578.68
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 41.365000 0.00 3.00 0.24 12,406.261.000000

Base 41.365000 0.00 3.00 0.24 12,406.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 41.395600 0.00 16.00 1.27 66,215.691.000000

Base 41.395600 0.00 16.00 1.27 66,215.69

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDM Local 41.900000 0.00 0.00 0.00 96,370.001.000000

Base 41.900000 0.00 0.00 0.00 96,370.00

20854P109 Total

23.00 1.830.004,600.000 Local 191,570.63

Base 0.00 23.00 1.83 191,570.63

COMMON STOCK USD.01209034107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONSOLIDATED COMMUNICATIONS

1,200.000 NHDG Local 18.110000 0.00 0.00 0.00 21,732.001.000000

Base 18.110000 0.00 0.00 0.00 21,732.00

COMMON STOCK USD.1209115104 16 Nov 2011 USD/DTC 0.01GUZMAN + COCONSOLIDATED EDISON INC

2,500.000 NHIH Local 58.193200 0.00 25.00 2.79 145,455.211.000000

Base 58.193200 0.00 25.00 2.79 145,455.21

16 Nov 2011 CANCEL USD/DTC 0.01GUZMAN + CO

-2,500.000 NHIH Local 58.193200 0.00 -25.00 -2.79 -145,455.211.000000

Base 58.193200 0.00 -25.00 -2.79 -145,455.21

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHY Local 57.020000 0.00 0.00 0.00 313,610.001.000000

Base 57.020000 0.00 0.00 0.00 313,610.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 55.601900 0.00 27.50 5.88 305,777.071.000000

Base 55.601900 0.00 27.50 5.88 305,777.07

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 58.370000 0.00 0.00 0.00 145,925.001.000000

Base 58.370000 0.00 0.00 0.00 145,925.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

2,500.000 NHIH Local 58.193200 0.00 25.00 2.79 145,455.211.000000

Base 58.193200 0.00 25.00 2.79 145,455.21

209115104 Total

52.50 8.670.0016,000.000 Local 910,767.28

Base 0.00 52.50 8.67 910,767.28

COMMON STOCK USD1.210226106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONS TOMOKA LAND CO FLORIDA

900.000 NHDG Local 27.190000 0.00 0.00 0.00 24,471.001.000000

Base 27.190000 0.00 0.00 0.00 24,471.00

COMMON STOCK USD.0121036P108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CONSTELLATION BRANDS INC A

900.000 NHIH Local 20.118300 0.00 9.00 0.35 18,097.121.000000

Base 20.118300 0.00 9.00 0.35 18,097.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 20.200000 0.00 4.00 0.16 8,075.841.000000

Base 20.200000 0.00 4.00 0.16 8,075.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 20.053300 0.00 3.00 0.12 6,012.871.000000

Base 20.053300 0.00 3.00 0.12 6,012.87
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Base Currency: USD - US DOLLAR

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHY Local 18.000000 0.00 0.00 0.00 57,600.001.000000

Base 18.000000 0.00 0.00 0.00 57,600.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 17.755800 0.00 16.00 1.10 56,801.461.000000

Base 17.755800 0.00 16.00 1.10 56,801.46

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 20.360000 0.00 0.00 0.00 32,576.001.000000

Base 20.360000 0.00 0.00 0.00 32,576.00

21036P108 Total

32.00 1.730.009,600.000 Local 179,163.29

Base 0.00 32.00 1.73 179,163.29

COMMON STOCK NPV210371100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCONSTELLATION ENERGY GROUP

1,800.000 NHIH Local 39.780100 0.00 18.00 1.37 71,584.811.000000

Base 39.780100 0.00 18.00 1.37 71,584.81

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHY Local 38.060000 0.00 0.00 0.00 129,404.001.000000

Base 38.060000 0.00 0.00 0.00 129,404.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 36.012100 0.00 17.00 2.36 122,421.781.000000

Base 36.012100 0.00 17.00 2.36 122,421.78

12 Oct 2011 17 Oct 2011 USD/DTC 0.01HEEVERS &CO. INC.

17,900.000 NHDF Local 37.970700 0.00 179.00 13.05 679,483.481.000000

Base 37.970700 0.00 179.00 13.05 679,483.48
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDM Local 40.500000 0.00 0.00 0.00 72,900.001.000000

Base 40.500000 0.00 0.00 0.00 72,900.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01UBS SECURITIES LLC

2,200.000 NHDF Local 40.240300 0.00 15.40 1.70 88,511.561.000000

Base 40.240300 0.00 15.40 1.70 88,511.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01UBS SECURITIES LLC

500.000 NHDF Local 40.006500 0.00 3.50 0.39 19,999.361.000000

Base 40.006500 0.00 3.50 0.39 19,999.36

17 Nov 2011 22 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,600.000 NHDF Local 39.441700 0.00 13.00 1.97 102,533.451.000000

Base 39.441700 0.00 13.00 1.97 102,533.45

18 Nov 2011 23 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

2,400.000 NHDF Local 39.683900 0.00 12.00 1.83 95,227.531.000000

Base 39.683900 0.00 12.00 1.83 95,227.53

21 Nov 2011 25 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,200.000 NHDF Local 39.334800 0.00 6.00 0.91 47,194.851.000000

Base 39.334800 0.00 6.00 0.91 47,194.85

22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

200.000 NHDF Local 39.260000 0.00 1.40 0.16 7,850.441.000000

Base 39.260000 0.00 1.40 0.16 7,850.44

23 Nov 2011 29 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

700.000 NHDF Local 38.078100 0.00 4.90 0.52 26,649.251.000000

Base 38.078100 0.00 4.90 0.52 26,649.25

25 Nov 2011 30 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

700.000 NHDF Local 38.066700 0.00 4.90 0.52 26,641.271.000000

Base 38.066700 0.00 4.90 0.52 26,641.27
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28 Nov 2011 01 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,100.000 NHDF Local 38.735100 0.00 14.70 1.57 81,327.441.000000

Base 38.735100 0.00 14.70 1.57 81,327.44

29 Nov 2011 02 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,000.000 NHDF Local 38.974500 0.00 14.00 1.50 77,933.501.000000

Base 38.974500 0.00 14.00 1.50 77,933.50

30 Nov 2011 05 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,600.000 NHDF Local 39.900200 0.00 19.50 2.00 103,719.021.000000

Base 39.900200 0.00 19.50 2.00 103,719.02

01 Dec 2011 06 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,700.000 NHDF Local 40.193800 0.00 12.75 1.32 68,315.391.000000

Base 40.193800 0.00 12.75 1.32 68,315.39

02 Dec 2011 07 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,700.000 NHDF Local 39.466500 0.00 18.90 2.05 106,538.601.000000

Base 39.466500 0.00 18.90 2.05 106,538.60

05 Dec 2011 08 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,600.000 NHDF Local 39.729400 0.00 25.20 2.75 142,997.891.000000

Base 39.729400 0.00 25.20 2.75 142,997.89

06 Dec 2011 09 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,500.000 NHDF Local 39.843100 0.00 24.50 2.68 139,423.671.000000

Base 39.843100 0.00 24.50 2.68 139,423.67

07 Dec 2011 12 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,700.000 NHDF Local 39.737100 0.00 18.90 2.06 107,269.211.000000

Base 39.737100 0.00 18.90 2.06 107,269.21

08 Dec 2011 13 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,200.000 NHDF Local 39.038700 0.00 15.40 1.65 85,868.091.000000

Base 39.038700 0.00 15.40 1.65 85,868.09
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09 Dec 2011 14 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,000.000 NHDF Local 39.232900 0.00 28.00 3.02 156,900.581.000000

Base 39.232900 0.00 28.00 3.02 156,900.58

12 Dec 2011 15 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,000.000 NHDF Local 38.935600 0.00 14.00 1.50 77,855.701.000000

Base 38.935600 0.00 14.00 1.50 77,855.70

13 Dec 2011 16 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,000.000 NHDF Local 39.258900 0.00 28.00 3.02 157,004.581.000000

Base 39.258900 0.00 28.00 3.02 157,004.58

14 Dec 2011 19 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,900.000 NHDF Local 39.219700 0.00 27.30 2.94 152,926.591.000000

Base 39.219700 0.00 27.30 2.94 152,926.59

15 Dec 2011 20 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

8,000.000 NHDF Local 39.539400 0.00 56.00 6.08 316,253.121.000000

Base 39.539400 0.00 56.00 6.08 316,253.12

210371100 Total

592.25 58.920.0083,800.000 Local 3,264,735.16

Base 0.00 592.25 58.92 3,264,735.16

COMMON STOCK212172100 05 Oct 2011 05 Oct 2011 USD/DTCMERGERCONTINUCARE CORP

900.000 NHHZ Local 6.437955 0.00 0.00 0.00 5,794.161.000000

Base 6.437955 0.00 0.00 0.00 5,794.16

COMMON STOCK NPV212485106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONVERGYS CORP

23,800.000 NHDG Local 9.480000 0.00 0.00 0.00 225,624.001.000000

Base 9.480000 0.00 0.00 0.00 225,624.00
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COMMON STOCK USD.1216648402 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOOPER COS INC/THE

600.000 NHHY Local 79.150000 0.00 0.00 0.00 47,490.001.000000

Base 79.150000 0.00 0.00 0.00 47,490.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 74.008300 0.00 3.00 0.86 44,401.121.000000

Base 74.008300 0.00 3.00 0.86 44,401.12

216648402 Total

3.00 0.860.001,200.000 Local 91,891.12

Base 0.00 3.00 0.86 91,891.12

COMMON STOCK USD.01218681104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORE MARK HOLDING CO INC

2,200.000 NHDG Local 32.650000 0.00 0.00 0.00 71,830.001.000000

Base 32.650000 0.00 0.00 0.00 71,830.00

REIT USD.0121870Q105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORESITE REALTY CORP

4,400.000 NHDG Local 14.300000 0.00 0.00 0.00 62,920.001.000000

Base 14.300000 0.00 0.00 0.00 62,920.00

COMMON STOCK USD1.21871D103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORELOGIC INC

1,700.000 NHHY Local 10.670000 0.00 0.00 0.00 18,139.001.000000

Base 10.670000 0.00 0.00 0.00 18,139.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 10.182900 0.00 8.50 0.34 17,302.091.000000

Base 10.182900 0.00 8.50 0.34 17,302.09

21871D103 Total

8.50 0.340.003,400.000 Local 35,441.09

Base 0.00 8.50 0.34 35,441.09
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COMMON STOCK218868107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORINTHIAN COLLEGES INC

17,900.000 NHDG Local 1.840000 0.00 0.00 0.00 32,936.001.000000

Base 1.840000 0.00 0.00 0.00 32,936.00

COMMON STOCK USD.01219023108 08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.CORN PRODUCTS INTL INC

11,900.000 NHDF Local 50.322200 0.00 119.00 11.50 598,703.681.000000

Base 50.322200 0.00 119.00 11.50 598,703.68

COMMON STOCK21924P103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORNERSTONE THERAPEUTICS INC

1,700.000 NHDG Local 6.580000 0.00 0.00 0.00 11,186.001.000000

Base 6.580000 0.00 0.00 0.00 11,186.00

COMMON STOCK USD.5219350105 16 Nov 2011 USD/DTC 0.01ITG INC.CORNING INC

11,400.000 NHIH Local 15.385500 0.00 114.00 3.37 175,277.331.000000

Base 15.385500 0.00 114.00 3.37 175,277.33

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-11,400.000 NHIH Local 15.385500 0.00 -114.00 -3.37 -175,277.331.000000

Base 15.385500 0.00 -114.00 -3.37 -175,277.33

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 15.375000 0.00 1.00 0.03 1,536.471.000000

Base 15.375000 0.00 1.00 0.03 1,536.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 15.365300 0.00 20.00 0.59 30,710.011.000000

Base 15.365300 0.00 20.00 0.59 30,710.01

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

29,500.000 NHHY Local 12.360000 0.00 0.00 0.00 364,620.001.000000

Base 12.360000 0.00 0.00 0.00 364,620.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

29,500.000 NHDG Local 11.677600 0.00 147.50 6.62 344,335.081.000000

Base 11.677600 0.00 147.50 6.62 344,335.08

17 Oct 2011 20 Oct 2011 USD/DTC 0.03GARDNER RICH & CO

54,667.000 NHEZ Local 13.138700 0.00 1,640.01 13.80 716,599.501.000000

Base 13.138700 0.00 1,640.01 13.80 716,599.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,500.000 NHDM Local 15.340000 0.00 0.00 0.00 207,090.001.000000

Base 15.340000 0.00 0.00 0.00 207,090.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

11,400.000 NHIH Local 15.385500 0.00 114.00 3.37 175,277.331.000000

Base 15.385500 0.00 114.00 3.37 175,277.33

219350105 Total

1,922.51 24.410.00140,667.000 Local 1,840,168.39

Base 0.00 1,922.51 24.41 1,840,168.39

REIT USD.0122002T108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORPORATE OFFICE PROPERTIES

900.000 NHHY Local 21.780000 0.00 0.00 0.00 19,602.001.000000

Base 21.780000 0.00 0.00 0.00 19,602.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 20.862200 0.00 4.50 0.37 18,771.111.000000

Base 20.862200 0.00 4.50 0.37 18,771.11

22002T108 Total

4.50 0.370.001,800.000 Local 38,373.11

Base 0.00 4.50 0.37 38,373.11
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COMMON STOCK USD.0122025Y407 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCORRECTIONS CORP OF AMERICA

1,900.000 NHHY Local 22.690000 0.00 0.00 0.00 43,111.001.000000

Base 22.690000 0.00 0.00 0.00 43,111.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 21.889000 0.00 9.50 0.80 41,578.801.000000

Base 21.889000 0.00 9.50 0.80 41,578.80

22025Y407 Total

9.50 0.800.003,800.000 Local 84,689.80

Base 0.00 9.50 0.80 84,689.80

COMMON STOCK221006109 24 Oct 2011 27 Oct 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCCORVEL CORP

2,570.000 NHDY Local 50.502000 0.00 77.10 2.50 129,710.541.000000

Base 50.502000 0.00 77.10 2.50 129,710.54

COMMON STOCK USD.01221485105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOST PLUS INC/CALIFORNIA

1,600.000 NHDG Local 6.800000 0.00 0.00 0.00 10,880.001.000000

Base 6.800000 0.00 0.00 0.00 10,880.00

COMMON STOCK22160K105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COCOSTCO WHOLESALE CORP

3,800.000 NHIH Local 83.636300 0.00 38.00 6.10 317,773.841.000000

Base 83.636300 0.00 38.00 6.10 317,773.84

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHDM Local 83.450000 0.00 0.00 0.00 317,110.001.000000

Base 83.450000 0.00 0.00 0.00 317,110.00

22160K105 Total

38.00 6.100.007,600.000 Local 634,883.84

Base 0.00 38.00 6.10 634,883.84
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COMMON STOCK USD1.222660102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOURIER CORP

2,300.000 NHDG Local 7.230000 0.00 0.00 0.00 16,629.001.000000

Base 7.230000 0.00 0.00 0.00 16,629.00

REIT USD1.222795106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOUSINS PROPERTIES INC

20,500.000 NHDG Local 5.740000 0.00 0.00 0.00 117,670.001.000000

Base 5.740000 0.00 0.00 0.00 117,670.00

COMMON STOCK USD.122282E102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOVANTA HOLDING CORP

3,000.000 NHHY Local 15.190000 0.00 0.00 0.00 45,570.001.000000

Base 15.190000 0.00 0.00 0.00 45,570.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 13.418300 0.00 15.00 0.78 40,239.121.000000

Base 13.418300 0.00 15.00 0.78 40,239.12

22282E102 Total

15.00 0.780.006,000.000 Local 85,809.12

Base 0.00 15.00 0.78 85,809.12

COMMON STOCK USD.0122284P105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOVENANT TRANSPORT GRP CL A

1,800.000 NHDG Local 3.010000 0.00 0.00 0.00 5,418.001.000000

Base 3.010000 0.00 0.00 0.00 5,418.00

COMMON STOCK USD.01222862104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCCOVENTRY HEALTH CARE INC

200.000 NHIH Local 31.400000 0.00 2.00 0.12 6,277.881.000000

Base 31.400000 0.00 2.00 0.12 6,277.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 31.350500 0.00 11.00 0.66 34,473.891.000000

Base 31.350500 0.00 11.00 0.66 34,473.89
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHY Local 28.810000 0.00 0.00 0.00 77,787.001.000000

Base 28.810000 0.00 0.00 0.00 77,787.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 26.258300 0.00 13.50 1.37 70,882.541.000000

Base 26.258300 0.00 13.50 1.37 70,882.54

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 32.400000 0.00 0.00 0.00 42,120.001.000000

Base 32.400000 0.00 0.00 0.00 42,120.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

55,000.000 NHDF Local 31.459400 0.00 550.00 33.22 1,729,683.781.000000

Base 31.459400 0.00 550.00 33.22 1,729,683.78

222862104 Total

576.50 35.370.0063,000.000 Local 1,961,225.09

Base 0.00 576.50 35.37 1,961,225.09

COMMON STOCK USD.01223622101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOWEN GROUP INC CLASS A

15,100.000 NHDG Local 2.900000 0.00 0.00 0.00 43,790.001.000000

Base 2.900000 0.00 0.00 0.00 43,790.00

COMMON STOCK USD.0122410J106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCRACKER BARREL OLD COUNTRY

300.000 NHDG Local 41.880000 0.00 0.00 0.00 12,564.001.000000

Base 41.880000 0.00 0.00 0.00 12,564.00

COMMON STOCK224122101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCRAFT BREWERS ALLIANCE INC

1,500.000 NHDG Local 6.080000 0.00 0.00 0.00 9,120.001.000000

Base 6.080000 0.00 0.00 0.00 9,120.00
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COMMON STOCK USD1.224399105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCRANE CO

1,100.000 NHHY Local 35.690000 0.00 0.00 0.00 39,259.001.000000

Base 35.690000 0.00 0.00 0.00 39,259.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 34.640900 0.00 5.50 0.74 38,098.751.000000

Base 34.640900 0.00 5.50 0.74 38,098.75

07 Oct 2011 13 Oct 2011 USD/DTC 0.02BNY CONVERGEX LJR

2,900.000 NHDX Local 38.463200 0.00 58.00 2.15 111,483.131.000000

Base 38.463200 0.00 58.00 2.15 111,483.13

10 Oct 2011 13 Oct 2011 USD/DTC 0.02BNY CONVERGEX LJR

6,100.000 NHDX Local 38.855700 0.00 122.00 4.56 236,893.211.000000

Base 38.855700 0.00 122.00 4.56 236,893.21

224399105 Total

185.50 7.450.0011,200.000 Local 425,734.09

Base 0.00 185.50 7.45 425,734.09

COMMON STOCK USD.01225223304 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCRAY INC

8,100.000 NHDG Local 5.980000 0.00 0.00 0.00 48,438.001.000000

Base 5.980000 0.00 0.00 0.00 48,438.00

COMMON STOCK225447101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCREE INC

1,800.000 NHHY Local 25.980000 0.00 0.00 0.00 46,764.001.000000

Base 25.980000 0.00 0.00 0.00 46,764.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 24.157800 0.00 9.00 0.84 43,474.201.000000

Base 24.157800 0.00 9.00 0.84 43,474.20
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225447101 Total

9.00 0.840.003,600.000 Local 90,238.20

Base 0.00 9.00 0.84 90,238.20

REIT USD.01226553105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCREXUS INVESTMENT CORP

12,800.000 NHDG Local 8.920000 0.00 0.00 0.00 114,176.001.000000

Base 8.920000 0.00 0.00 0.00 114,176.00

COMMON STOCK22662K207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCRIMSON EXPLORATION INC

4,800.000 NHDG Local 2.460000 0.00 0.00 0.00 11,808.001.000000

Base 2.460000 0.00 0.00 0.00 11,808.00

COMMON STOCK USD1.227478104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAT CROSS CO CL A

500.000 NHDG Local 12.310000 0.00 0.00 0.00 6,155.001.000000

Base 12.310000 0.00 0.00 0.00 6,155.00

COMMON STOCK227483104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCROSS COUNTRY HEALTHCARE INC

6,200.000 NHDG Local 4.300000 0.00 0.00 0.00 26,660.001.000000

Base 4.300000 0.00 0.00 0.00 26,660.00

COMMON STOCK USD.0122765Y104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCROSSTEX ENERGY INC

1,000.000 NHDG Local 13.460000 0.00 0.00 0.00 13,460.001.000000

Base 13.460000 0.00 0.00 0.00 13,460.00

COMMON STOCK USD.01228411104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCROWN MEDIA HOLDINGS CLASS A

6,200.000 NHDG Local 1.350000 0.00 0.00 0.00 8,370.001.000000

Base 1.350000 0.00 0.00 0.00 8,370.00

COMMON STOCK USD.01228903100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCRYOLIFE INC

5,600.000 NHDG Local 4.490000 0.00 0.00 0.00 25,144.001.000000

Base 4.490000 0.00 0.00 0.00 25,144.00
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REIT USD.01229663109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCUBESMART

22,400.000 NHDG Local 8.420000 0.00 0.00 0.00 188,608.001.000000

Base 8.420000 0.00 0.00 0.00 188,608.00

COMMON STOCK NPV229669106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCUBIC CORP

2,000.000 NHDG Local 43.280000 0.00 0.00 0.00 86,560.001.000000

Base 43.280000 0.00 0.00 0.00 86,560.00

COMMON STOCK USD.01229899109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCULLEN/FROST BANKERS INC

1,200.000 NHHY Local 45.860000 0.00 0.00 0.00 55,032.001.000000

Base 45.860000 0.00 0.00 0.00 55,032.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 44.599200 0.00 6.00 1.03 53,512.011.000000

Base 44.599200 0.00 6.00 1.03 53,512.01

229899109 Total

6.00 1.030.002,400.000 Local 108,544.01

Base 0.00 6.00 1.03 108,544.01

230990947 03 Nov 2011 03 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTIONDLJ INVESTMENT PARTNERS II

3,823.250 NHEL Local 1.000000 0.00 0.00 0.00 3,823.251.000000

Base 1.000000 0.00 0.00 0.00 3,823.25

COMMON STOCK USD2.5231021106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.CUMMINS INC

700.000 NHIH Local 99.401800 0.00 7.00 1.34 69,572.921.000000

Base 99.401800 0.00 7.00 1.34 69,572.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 99.850000 0.00 12.00 2.30 119,805.701.000000

Base 99.850000 0.00 12.00 2.30 119,805.70
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHDM Local 99.410000 0.00 0.00 0.00 188,879.001.000000

Base 99.410000 0.00 0.00 0.00 188,879.00

231021106 Total

19.00 3.640.003,800.000 Local 378,257.62

Base 0.00 19.00 3.64 378,257.62

COMMON STOCK USD.01231082108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCUMULUS MEDIA INC CL A

6,900.000 NHDG Local 2.770000 0.00 0.00 0.00 19,113.001.000000

Base 2.770000 0.00 0.00 0.00 19,113.00

COMMON STOCK USD.01231269101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCURIS INC

5,100.000 NHDG Local 3.300000 0.00 0.00 0.00 16,830.001.000000

Base 3.300000 0.00 0.00 0.00 16,830.00

COMMON STOCK USD1.231561101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCURTISS WRIGHT CORP

10,500.000 NHDG Local 30.710000 0.00 0.00 0.00 322,455.001.000000

Base 30.710000 0.00 0.00 0.00 322,455.00

COMMON STOCK232572107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCYMER INC

5,100.000 NHDG Local 43.430000 0.00 0.00 0.00 221,493.001.000000

Base 43.430000 0.00 0.00 0.00 221,493.00

COMMON STOCK232577205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCYNOSURE INC A

2,100.000 NHDG Local 12.050000 0.00 0.00 0.00 25,305.001.000000

Base 12.050000 0.00 0.00 0.00 25,305.00

COMMON STOCK USD.01232820100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCYTEC INDUSTRIES INC

1,100.000 NHHY Local 35.140000 0.00 0.00 0.00 38,654.001.000000

Base 35.140000 0.00 0.00 0.00 38,654.00



Prepared by State StreetPage 2667

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 33.121900 0.00 5.50 0.70 36,427.891.000000

Base 33.121900 0.00 5.50 0.70 36,427.89

232820100 Total

5.50 0.700.002,200.000 Local 75,081.89

Base 0.00 5.50 0.70 75,081.89

COMMON STOCK23283K105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCYTORI THERAPEUTICS INC

3,000.000 NHDG Local 2.900000 0.00 0.00 0.00 8,700.001.000000

Base 2.900000 0.00 0.00 0.00 8,700.00

REIT USD.01233153105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDCT INDUSTRIAL TRUST INC

56,400.000 NHDG Local 4.270000 0.00 0.00 0.00 240,828.001.000000

Base 4.270000 0.00 0.00 0.00 240,828.00

COMMON STOCK233162502 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDDI CORP

2,100.000 NHDG Local 8.100000 0.00 0.00 0.00 17,010.001.000000

Base 8.100000 0.00 0.00 0.00 17,010.00

REIT USD.123317H102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDDR CORP

3,700.000 NHHY Local 10.900000 0.00 0.00 0.00 40,330.001.000000

Base 10.900000 0.00 0.00 0.00 40,330.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 10.077700 0.00 18.50 0.72 37,268.271.000000

Base 10.077700 0.00 18.50 0.72 37,268.27

23317H102 Total

18.50 0.720.007,400.000 Local 77,598.27

Base 0.00 18.50 0.72 77,598.27
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COMMON STOCK23326R109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDG FASTCHANNEL INC

1,500.000 NHDG Local 18.320000 0.00 0.00 0.00 27,480.001.000000

Base 18.320000 0.00 0.00 0.00 27,480.00

COMMON STOCK USD.01233293109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDPL INC

2,000.000 NHHY Local 30.140000 0.00 0.00 0.00 60,280.001.000000

Base 30.140000 0.00 0.00 0.00 60,280.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 30.065300 0.00 10.00 1.16 60,119.441.000000

Base 30.065300 0.00 10.00 1.16 60,119.44

28 Nov 2011 28 Nov 2011 USD/DTCMERGER

6,220.000 NHHY Local 30.000000 0.00 0.00 0.00 186,600.001.000000

Base 30.000000 0.00 0.00 0.00 186,600.00

233293109 Total

10.00 1.160.0010,220.000 Local 306,999.44

Base 0.00 10.00 1.16 306,999.44

COMMON STOCK USD.0123331A109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DR HORTON INC

1,800.000 NHIH Local 11.392200 0.00 18.00 0.39 20,487.571.000000

Base 11.392200 0.00 18.00 0.39 20,487.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 11.385700 0.00 7.00 0.15 7,962.841.000000

Base 11.385700 0.00 7.00 0.15 7,962.84

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHY Local 9.040000 0.00 0.00 0.00 37,968.001.000000

Base 9.040000 0.00 0.00 0.00 37,968.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 8.355700 0.00 21.00 0.68 35,072.261.000000

Base 8.355700 0.00 21.00 0.68 35,072.26

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 11.280000 0.00 0.00 0.00 28,200.001.000000

Base 11.280000 0.00 0.00 0.00 28,200.00

23331A109 Total

46.00 1.220.0013,400.000 Local 129,690.67

Base 0.00 46.00 1.22 129,690.67

COMMON STOCK USD.01233326107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDST SYSTEMS INC

500.000 NHHY Local 43.830000 0.00 0.00 0.00 21,915.001.000000

Base 43.830000 0.00 0.00 0.00 21,915.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 41.102200 0.00 2.50 0.40 20,548.201.000000

Base 41.102200 0.00 2.50 0.40 20,548.20

233326107 Total

2.50 0.400.001,000.000 Local 42,463.20

Base 0.00 2.50 0.40 42,463.20

COMMON STOCK23332B106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDSP GROUP INC

5,200.000 NHDG Local 5.880000 0.00 0.00 0.00 30,576.001.000000

Base 5.880000 0.00 0.00 0.00 30,576.00

COMMON STOCK NPV233331107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DTE ENERGY COMPANY

500.000 NHIH Local 51.698900 0.00 5.00 0.50 25,843.951.000000

Base 51.698900 0.00 5.00 0.50 25,843.95
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 51.516700 0.00 9.00 0.89 46,355.141.000000

Base 51.516700 0.00 9.00 0.89 46,355.14

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHY Local 49.020000 0.00 0.00 0.00 151,962.001.000000

Base 49.020000 0.00 0.00 0.00 151,962.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 47.872600 0.00 15.50 2.85 148,386.711.000000

Base 47.872600 0.00 15.50 2.85 148,386.71

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 51.650000 0.00 0.00 0.00 72,310.001.000000

Base 51.650000 0.00 0.00 0.00 72,310.00

233331107 Total

29.50 4.240.009,000.000 Local 444,857.80

Base 0.00 29.50 4.24 444,857.80

COMMON STOCK NPV23334L102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDSW INC CLASS A

480.000 NHHY Local 46.180000 0.00 0.00 0.00 22,166.401.000000

Base 46.180000 0.00 0.00 0.00 22,166.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

480.000 NHDG Local 45.440000 0.00 2.40 0.42 21,808.381.000000

Base 45.440000 0.00 2.40 0.42 21,808.38

23334L102 Total

2.40 0.420.00960.000 Local 43,974.78

Base 0.00 2.40 0.42 43,974.78
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23399F925 11 Oct 2011 11 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONDLJ MERCHANT BANKING PART III

1.000 NHEL Local 2,333,840.150000 0.00 0.00 0.00 2,333,840.151.000000

Base 2,333,840.150000 0.00 0.00 0.00 2,333,840.15

08 Nov 2011 08 Nov 2011 USD/BOSRETURN OFCAPITAL

1.000 NHEL Local 4,241,254.600000 0.00 0.00 0.00 4,241,254.601.000000

Base 4,241,254.600000 0.00 0.00 0.00 4,241,254.60

23399F925 Total

0.00 0.000.002.000 Local 6,575,094.75

Base 0.00 0.00 0.00 6,575,094.75

23399X983 09 Dec 2011 09 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONDLJ REAL ESTATE CAPITAL II LP

441,948.000 NHEJ Local 1.000000 0.00 0.00 0.00 441,948.001.000000

Base 1.000000 0.00 0.00 0.00 441,948.00

COMMON STOCK NPV234264109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDAKTRONICS INC

6,200.000 NHDG Local 9.240000 0.00 0.00 0.00 57,288.001.000000

Base 9.240000 0.00 0.00 0.00 57,288.00

COMMON STOCK USD.01235825205 03 Oct 2011 06 Oct 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATEDDANA HOLDING CORP

14,940.000 NHHO Local 10.112900 0.00 597.60 2.91 150,486.221.000000

Base 10.112900 0.00 597.60 2.91 150,486.22

04 Oct 2011 07 Oct 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

10,420.000 NHHO Local 10.313300 0.00 416.80 2.07 107,045.721.000000

Base 10.313300 0.00 416.80 2.07 107,045.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDG Local 12.480000 0.00 0.00 0.00 24,960.001.000000

Base 12.480000 0.00 0.00 0.00 24,960.00
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235825205 Total

1,014.40 4.980.0027,360.000 Local 282,491.94

Base 0.00 1,014.40 4.98 282,491.94

COMMON STOCK USD.01235851102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DANAHER CORP

2,500.000 NHIH Local 48.811000 0.00 25.00 2.34 122,000.161.000000

Base 48.811000 0.00 25.00 2.34 122,000.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 49.179100 0.00 26.00 2.46 127,837.201.000000

Base 49.179100 0.00 26.00 2.46 127,837.20

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHDM Local 49.270000 0.00 0.00 0.00 251,277.001.000000

Base 49.270000 0.00 0.00 0.00 251,277.00

235851102 Total

51.00 4.800.0010,200.000 Local 501,114.36

Base 0.00 51.00 4.80 501,114.36

COMMON STOCK NPV237194105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCDARDEN RESTAURANTS INC

800.000 NHIH Local 47.645000 0.00 8.00 0.73 38,107.271.000000

Base 47.645000 0.00 8.00 0.73 38,107.27

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 47.615200 0.00 4.00 0.37 19,041.711.000000

Base 47.615200 0.00 4.00 0.37 19,041.71

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 47.250000 0.00 0.00 0.00 56,700.001.000000

Base 47.250000 0.00 0.00 0.00 56,700.00
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237194105 Total

12.00 1.100.002,400.000 Local 113,848.98

Base 0.00 12.00 1.10 113,848.98

COMMON STOCK23918K108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCDAVITA INC

500.000 NHIH Local 72.525000 0.00 5.00 0.70 36,256.801.000000

Base 72.525000 0.00 5.00 0.70 36,256.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 72.166700 0.00 3.00 0.42 21,646.591.000000

Base 72.166700 0.00 3.00 0.42 21,646.59

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 73.830000 0.00 0.00 0.00 59,064.001.000000

Base 73.830000 0.00 0.00 0.00 59,064.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHDZ Local 74.782600 0.00 16.00 1.15 59,808.931.000000

Base 74.782600 0.00 16.00 1.15 59,808.93

23918K108 Total

24.00 2.270.002,400.000 Local 176,776.32

Base 0.00 24.00 2.27 176,776.32

COMMON STOCK239359102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDAWSON GEOPHYSICAL CO

1,200.000 NHDG Local 28.290000 0.00 0.00 0.00 33,948.001.000000

Base 28.290000 0.00 0.00 0.00 33,948.00

COMMON STOCK USD.01242309102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDEALERTRACK HOLDINGS INC

1,300.000 NHDG Local 17.100000 0.00 0.00 0.00 22,230.001.000000

Base 17.100000 0.00 0.00 0.00 22,230.00



Prepared by State StreetPage 2674

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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.01242370104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DEAN FOODS CO

200.000 NHIH Local 9.750000 0.00 2.00 0.04 1,947.961.000000

Base 9.750000 0.00 2.00 0.04 1,947.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

600.000 NHIH Local 9.725000 0.00 6.00 0.11 5,828.891.000000

Base 9.725000 0.00 6.00 0.11 5,828.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 9.776900 0.00 8.00 0.15 7,813.371.000000

Base 9.776900 0.00 8.00 0.15 7,813.37

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHY Local 8.870000 0.00 0.00 0.00 30,158.001.000000

Base 8.870000 0.00 0.00 0.00 30,158.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 8.349000 0.00 17.00 0.55 28,369.051.000000

Base 8.349000 0.00 17.00 0.55 28,369.05

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 9.980000 0.00 0.00 0.00 15,968.001.000000

Base 9.980000 0.00 0.00 0.00 15,968.00

242370104 Total

33.00 0.850.0010,000.000 Local 90,085.27

Base 0.00 33.00 0.85 90,085.27

COMMON STOCK USD.01243537107 13 Oct 2011 18 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCDECKERS OUTDOOR CORP

2,662.000 NHIB Local 107.237500 0.00 26.62 5.49 285,434.121.000000

Base 107.237500 0.00 26.62 5.49 285,434.12
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30 Nov 2011 05 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

1,341.000 NHIB Local 109.118200 0.00 13.41 2.81 146,311.291.000000

Base 109.118200 0.00 13.41 2.81 146,311.29

243537107 Total

40.03 8.300.004,003.000 Local 431,745.41

Base 0.00 40.03 8.30 431,745.41

COMMON STOCK USD1.244199105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DEERE + CO

1,696.000 NHIH Local 76.120000 0.00 16.96 2.48 129,080.081.000000

Base 76.120000 0.00 16.96 2.48 129,080.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,900.000 NHIH Local 75.699500 0.00 19.00 2.76 143,807.291.000000

Base 75.699500 0.00 19.00 2.76 143,807.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

304.000 NHIH Local 76.700100 0.00 3.04 0.45 23,313.341.000000

Base 76.700100 0.00 3.04 0.45 23,313.34

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHDM Local 74.700000 0.00 0.00 0.00 291,330.001.000000

Base 74.700000 0.00 0.00 0.00 291,330.00

244199105 Total

39.00 5.690.007,800.000 Local 587,530.71

Base 0.00 39.00 5.69 587,530.71

COMMON STOCK USD.01246647101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDELEK US HOLDINGS INC

3,300.000 NHDG Local 13.660000 0.00 0.00 0.00 45,078.001.000000

Base 13.660000 0.00 0.00 0.00 45,078.00
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COMMON STOCK USD.0124702R101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DELL INC

1,900.000 NHIH Local 15.361800 0.00 19.00 0.56 29,167.861.000000

Base 15.361800 0.00 19.00 0.56 29,167.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

11,500.000 NHIH Local 15.337600 0.00 115.00 3.39 176,264.011.000000

Base 15.337600 0.00 115.00 3.39 176,264.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 15.250000 0.00 1.00 0.03 1,523.971.000000

Base 15.250000 0.00 1.00 0.03 1,523.97

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHY Local 14.150000 0.00 0.00 0.00 110,370.001.000000

Base 14.150000 0.00 0.00 0.00 110,370.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,800.000 NHDG Local 14.146200 0.00 39.00 2.12 110,299.241.000000

Base 14.146200 0.00 39.00 2.12 110,299.24

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,110.000 NHDM Local 16.229300 0.00 76.65 1.60 82,853.471.000000

Base 16.229300 0.00 76.65 1.60 82,853.47

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,500.000 NHDM Local 15.320000 0.00 0.00 0.00 206,820.001.000000

Base 15.320000 0.00 0.00 0.00 206,820.00

24702R101 Total

250.65 7.700.0047,710.000 Local 717,298.55

Base 0.00 250.65 7.70 717,298.55
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COMMON STOCK USD.01247131105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDELPHI FINANCIAL GROUP CL A

10,900.000 NHDG Local 23.350000 0.00 0.00 0.00 254,515.001.000000

Base 23.350000 0.00 0.00 0.00 254,515.00

19 Oct 2011 24 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

2,466.000 NHEX Local 24.403500 0.00 73.98 1.16 60,103.891.000000

Base 24.403500 0.00 73.98 1.16 60,103.89

20 Oct 2011 25 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

1,835.000 NHEX Local 24.071300 0.00 55.05 0.85 44,114.941.000000

Base 24.071300 0.00 55.05 0.85 44,114.94

28 Oct 2011 02 Nov 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,960.000 NHHO Local 27.620000 0.00 58.80 1.04 54,075.361.000000

Base 27.620000 0.00 58.80 1.04 54,075.36

01 Nov 2011 04 Nov 2011 USD/DTC 0.03SEI FINANCIAL SER CO

1,820.000 NHHO Local 25.600600 0.00 54.60 0.90 46,537.591.000000

Base 25.600600 0.00 54.60 0.90 46,537.59

02 Nov 2011 07 Nov 2011 USD/DTC 0.03SEI FINANCIAL SER CO

3,830.000 NHHO Local 26.243500 0.00 114.90 1.93 100,395.781.000000

Base 26.243500 0.00 114.90 1.93 100,395.78

03 Nov 2011 08 Nov 2011 USD/DTC 0.03SEI FINANCIAL SER CO

3,140.000 NHHO Local 26.883900 0.00 94.20 1.63 84,319.621.000000

Base 26.883900 0.00 94.20 1.63 84,319.62

21 Dec 2011 27 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

14,138.000 NHEX Local 43.940000 0.00 424.14 11.93 620,787.651.000000

Base 43.940000 0.00 424.14 11.93 620,787.65

21 Dec 2011 27 Dec 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

19,600.000 NHDX Local 43.948400 0.00 588.00 16.54 860,784.101.000000

Base 43.948400 0.00 588.00 16.54 860,784.10
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21 Dec 2011 27 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.

18,520.000 NHHO Local 43.894100 0.00 555.60 15.61 812,347.521.000000

Base 43.894100 0.00 555.60 15.61 812,347.52

22 Dec 2011 28 Dec 2011 USD/DTC 0.03KEEFE BRUYETTE + WOODS INC

20,041.000 NHEX Local 43.939600 0.00 601.23 16.91 879,975.381.000000

Base 43.939600 0.00 601.23 16.91 879,975.38

247131105 Total

2,620.50 68.500.0098,250.000 Local 3,817,956.83

Base 0.00 2,620.50 68.50 3,817,956.83

COMMON STOCK247361702 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDELTA AIR LINES INC

6,100.000 NHHY Local 7.500000 0.00 0.00 0.00 45,750.001.000000

Base 7.500000 0.00 0.00 0.00 45,750.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 6.982500 0.00 30.50 0.82 42,561.931.000000

Base 6.982500 0.00 30.50 0.82 42,561.93

247361702 Total

30.50 0.820.0012,200.000 Local 88,311.93

Base 0.00 30.50 0.82 88,311.93

COMMON STOCK USD.01247368103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDELTA APPAREL INC

1,400.000 NHDG Local 17.730000 0.00 0.00 0.00 24,822.001.000000

Base 17.730000 0.00 0.00 0.00 24,822.00

COMMON STOCK247916208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DENBURY RESOURCES INC

4,100.000 NHIH Local 17.002900 0.00 41.00 1.34 69,669.551.000000

Base 17.002900 0.00 41.00 1.34 69,669.55
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHY Local 11.500000 0.00 0.00 0.00 14,950.001.000000

Base 11.500000 0.00 0.00 0.00 14,950.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 10.740000 0.00 6.50 0.27 13,955.231.000000

Base 10.740000 0.00 6.50 0.27 13,955.23

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHDM Local 17.180000 0.00 0.00 0.00 70,438.001.000000

Base 17.180000 0.00 0.00 0.00 70,438.00

21 Nov 2011 25 Nov 2011 USD/DTC 0.02AQUA SECURITIES LP

3,935.000 NHDZ Local 15.285000 0.00 78.70 1.16 60,066.621.000000

Base 15.285000 0.00 78.70 1.16 60,066.62

21 Nov 2011 25 Nov 2011 USD/DTC 0.04CJS SECURITIES INC

63,293.000 NHDZ Local 15.512600 0.00 2,531.72 18.86 979,288.411.000000

Base 15.512600 0.00 2,531.72 18.86 979,288.41

21 Nov 2011 25 Nov 2011 USD/DTC 0.02LIQUIDNETINC

63,072.000 NHDZ Local 15.366500 0.00 1,261.44 18.61 967,915.841.000000

Base 15.366500 0.00 1,261.44 18.61 967,915.84

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,100.000 NHDZ Local 14.903500 0.00 62.00 0.89 46,137.961.000000

Base 14.903500 0.00 62.00 0.89 46,137.96

247916208 Total

3,981.36 41.130.00144,200.000 Local 2,222,421.61

Base 0.00 3,981.36 41.13 2,222,421.61
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COMMON STOCK USD.0124869P104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDENNY S CORP

6,300.000 NHDG Local 3.580000 0.00 0.00 0.00 22,554.001.000000

Base 3.580000 0.00 0.00 0.00 22,554.00

COMMON STOCK USD.01249030107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DENTSPLY INTERNATIONAL INC

300.000 NHIH Local 35.560000 0.00 3.00 0.20 10,664.801.000000

Base 35.560000 0.00 3.00 0.20 10,664.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 35.571100 0.00 9.00 0.61 32,004.381.000000

Base 35.571100 0.00 9.00 0.61 32,004.38

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHY Local 30.690000 0.00 0.00 0.00 46,035.001.000000

Base 30.690000 0.00 0.00 0.00 46,035.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 29.260700 0.00 7.50 0.85 43,882.701.000000

Base 29.260700 0.00 7.50 0.85 43,882.70

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 35.870000 0.00 0.00 0.00 43,044.001.000000

Base 35.870000 0.00 0.00 0.00 43,044.00

249030107 Total

19.50 1.660.005,400.000 Local 175,630.88

Base 0.00 19.50 1.66 175,630.88

COMMON STOCK USD.125179M103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DEVON ENERGY CORPORATION

600.000 NHIH Local 66.955800 0.00 6.00 0.77 40,166.711.000000

Base 66.955800 0.00 6.00 0.77 40,166.71
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 66.835500 0.00 32.00 4.11 213,837.491.000000

Base 66.835500 0.00 32.00 4.11 213,837.49

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHY Local 55.440000 0.00 0.00 0.00 443,520.001.000000

Base 55.440000 0.00 0.00 0.00 443,520.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,000.000 NHDG Local 53.052100 0.00 40.00 8.15 424,368.651.000000

Base 53.052100 0.00 40.00 8.15 424,368.65

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHDM Local 66.880000 0.00 0.00 0.00 254,144.001.000000

Base 66.880000 0.00 0.00 0.00 254,144.00

25179M103 Total

78.00 13.030.0023,600.000 Local 1,376,036.85

Base 0.00 78.00 13.03 1,376,036.85

COMMON STOCK USD.01251893103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DEVRY INC

500.000 NHIH Local 37.177700 0.00 5.00 0.36 18,583.491.000000

Base 37.177700 0.00 5.00 0.36 18,583.49

03 Oct 2011 06 Oct 2011 USD/DTC 0.04J.P. MORGAN SECURITIES INC.

13,738.000 NHDZ Local 35.820300 0.00 549.52 9.45 491,540.311.000000

Base 35.820300 0.00 549.52 9.45 491,540.31

20 Oct 2011 25 Oct 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

3,903.000 NHDZ Local 43.876700 0.00 78.06 3.29 171,169.411.000000

Base 43.876700 0.00 78.06 3.29 171,169.41
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20 Oct 2011 25 Oct 2011 USD/DTC 0.02LIQUIDNETINC

10,365.000 NHDZ Local 43.964600 0.00 207.30 8.75 455,477.031.000000

Base 43.964600 0.00 207.30 8.75 455,477.03

21 Oct 2011 26 Oct 2011 USD/DTC 0.02LIQUIDNETINC

22,423.000 NHDZ Local 44.946100 0.00 448.46 19.36 1,007,358.581.000000

Base 44.946100 0.00 448.46 19.36 1,007,358.58

24 Oct 2011 27 Oct 2011 USD/DTC 0.02LIQUIDNETINC

23,150.000 NHDZ Local 46.415700 0.00 463.00 20.64 1,074,039.821.000000

Base 46.415700 0.00 463.00 20.64 1,074,039.82

25 Oct 2011 28 Oct 2011 USD/DTC 0.02LIQUIDNETINC

14,549.000 NHDZ Local 45.452100 0.00 290.98 12.70 660,978.921.000000

Base 45.452100 0.00 290.98 12.70 660,978.92

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHDM Local 36.280000 0.00 0.00 0.00 18,140.001.000000

Base 36.280000 0.00 0.00 0.00 18,140.00

251893103 Total

2,042.32 74.550.0089,128.000 Local 3,897,287.56

Base 0.00 2,042.32 74.55 3,897,287.56

COMMON STOCK252603105 09 Nov 2011 15 Nov 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSDIAMOND FOODS INC

20,015.000 NHIB Local 40.130300 0.00 600.45 15.43 802,592.071.000000

Base 40.130300 0.00 600.45 15.43 802,592.07

COMMON STOCK USD.0125271C102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIAMOND OFFSHORE DRILLING

700.000 NHIH Local 64.392100 0.00 7.00 0.87 45,066.601.000000

Base 64.392100 0.00 7.00 0.87 45,066.60
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHY Local 54.740000 0.00 0.00 0.00 32,844.001.000000

Base 54.740000 0.00 0.00 0.00 32,844.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 52.184200 0.00 3.00 0.61 31,306.911.000000

Base 52.184200 0.00 3.00 0.61 31,306.91

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHDM Local 64.450000 0.00 0.00 0.00 45,115.001.000000

Base 64.450000 0.00 0.00 0.00 45,115.00

25271C102 Total

10.00 1.480.002,600.000 Local 154,332.51

Base 0.00 10.00 1.48 154,332.51

REIT USD.01252784301 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIAMONDROCK HOSPITALITY CO

37,800.000 NHDG Local 7.470000 0.00 0.00 0.00 282,366.001.000000

Base 7.470000 0.00 0.00 0.00 282,366.00

COMMON STOCK USD.01253393102 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.DICK S SPORTING GOODS INC

2,700.000 NHDZ Local 36.409700 0.00 54.00 1.89 98,250.301.000000

Base 36.409700 0.00 54.00 1.89 98,250.30

COMMON STOCK253651103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIEBOLD INC

1,200.000 NHHY Local 27.510000 0.00 0.00 0.00 33,012.001.000000

Base 27.510000 0.00 0.00 0.00 33,012.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 26.360800 0.00 6.00 0.61 31,626.351.000000

Base 26.360800 0.00 6.00 0.61 31,626.35
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Base Currency: USD - US DOLLAR

253651103 Total

6.00 0.610.002,400.000 Local 64,638.35

Base 0.00 6.00 0.61 64,638.35

COMMON STOCK USD.01253798102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIGI INTERNATIONAL INC

4,700.000 NHDG Local 13.280000 0.00 0.00 0.00 62,416.001.000000

Base 13.280000 0.00 0.00 0.00 62,416.00

REIT USD.01253868103 11 Nov 2011 16 Nov 2011 USD/DTC 0.05DEUTSCHE BANK SECURITIES INCDIGITAL REALTY TRUST INC

4,586.000 NHIB Local 63.699900 0.00 229.30 5.61 291,892.831.000000

Base 63.699900 0.00 229.30 5.61 291,892.83

COMMON STOCK USD.0125388B104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIGITAL RIVER INC

8,000.000 NHDG Local 21.110000 0.00 0.00 0.00 168,880.001.000000

Base 21.110000 0.00 0.00 0.00 168,880.00

COMMON STOCK USD.01253922108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDIME COMMUNITY BANCSHARES

6,900.000 NHDG Local 11.210000 0.00 0.00 0.00 77,349.001.000000

Base 11.210000 0.00 0.00 0.00 77,349.00

COMMON STOCK NPV254067101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDILLARDS INC CL A

600.000 NHHY Local 43.480000 0.00 0.00 0.00 26,088.001.000000

Base 43.480000 0.00 0.00 0.00 26,088.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 41.573300 0.00 3.00 0.48 24,940.501.000000

Base 41.573300 0.00 3.00 0.48 24,940.50

254067101 Total

3.00 0.480.001,200.000 Local 51,028.50

Base 0.00 3.00 0.48 51,028.50
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Base Currency: USD - US DOLLAR

COMMON STOCK USD.01254687106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WALT DISNEY CO/THE

4,600.000 NHIH Local 36.003400 0.00 46.00 3.18 165,566.461.000000

Base 36.003400 0.00 46.00 3.18 165,566.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 35.903000 0.00 5.00 0.34 17,946.161.000000

Base 35.903000 0.00 5.00 0.34 17,946.16

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

11,100.000 NHIH Local 35.957100 0.00 111.00 7.66 399,005.151.000000

Base 35.957100 0.00 111.00 7.66 399,005.15

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

35,500.000 NHHY Local 30.160000 0.00 0.00 0.00 1,070,680.001.000000

Base 30.160000 0.00 0.00 0.00 1,070,680.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

35,500.000 NHDG Local 29.044000 0.00 177.50 19.80 1,030,864.701.000000

Base 29.044000 0.00 177.50 19.80 1,030,864.70

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,200.000 NHDM Local 36.120000 0.00 0.00 0.00 585,144.001.000000

Base 36.120000 0.00 0.00 0.00 585,144.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,240.000 NHDM Local 35.765100 0.00 48.60 2.23 115,828.091.000000

Base 35.765100 0.00 48.60 2.23 115,828.09

254687106 Total

388.10 33.210.00106,640.000 Local 3,385,034.56

Base 0.00 388.10 33.21 3,385,034.56
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Base Currency: USD - US DOLLAR

COMMON STOCK USD.01254709108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DISCOVER FINANCIAL SERVICES

2,400.000 NHIH Local 24.423600 0.00 24.00 1.13 58,591.511.000000

Base 24.423600 0.00 24.00 1.13 58,591.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 24.377800 0.00 23.00 1.08 56,044.861.000000

Base 24.377800 0.00 23.00 1.08 56,044.86

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHHY Local 22.940000 0.00 0.00 0.00 211,048.001.000000

Base 22.940000 0.00 0.00 0.00 211,048.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,200.000 NHDG Local 22.066700 0.00 46.00 3.90 202,963.741.000000

Base 22.066700 0.00 46.00 3.90 202,963.74

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHDM Local 24.560000 0.00 0.00 0.00 115,432.001.000000

Base 24.560000 0.00 0.00 0.00 115,432.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

20,600.000 NHDF Local 23.970000 0.00 206.00 9.48 493,566.521.000000

Base 23.970000 0.00 206.00 9.48 493,566.52

254709108 Total

299.00 15.590.0048,400.000 Local 1,137,646.63

Base 0.00 299.00 15.59 1,137,646.63

COMMON STOCK USD.0125470F104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DISCOVERY COMMUNICATIONS A

1,200.000 NHIH Local 41.592900 0.00 12.00 0.96 49,898.521.000000

Base 41.592900 0.00 12.00 0.96 49,898.52
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 41.484600 0.00 12.00 0.96 49,768.561.000000

Base 41.484600 0.00 12.00 0.96 49,768.56

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDM Local 42.890000 0.00 0.00 0.00 102,936.001.000000

Base 42.890000 0.00 0.00 0.00 102,936.00

25470F104 Total

24.00 1.920.004,800.000 Local 202,603.08

Base 0.00 24.00 1.92 202,603.08

COMMON STOCK USD.0125470M109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDISH NETWORK CORP A

900.000 NHHY Local 25.060000 0.00 0.00 0.00 22,554.001.000000

Base 25.060000 0.00 0.00 0.00 22,554.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 23.977800 0.00 4.50 0.42 21,575.101.000000

Base 23.977800 0.00 4.50 0.42 21,575.10

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

58,900.000 NHDF Local 25.340000 0.00 589.00 28.66 1,491,908.341.000000

Base 25.340000 0.00 589.00 28.66 1,491,908.34

25470M109 Total

593.50 29.080.0060,700.000 Local 1,536,037.44

Base 0.00 593.50 29.08 1,536,037.44

COMMON STOCK USD.0125490A101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DIRECTV CLASS A

2,200.000 NHIH Local 46.669100 0.00 22.00 1.97 102,648.051.000000

Base 46.669100 0.00 22.00 1.97 102,648.05
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,400.000 NHIH Local 46.774100 0.00 44.00 3.95 205,758.091.000000

Base 46.774100 0.00 44.00 3.95 205,758.09

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,600.000 NHDM Local 45.630000 0.00 0.00 0.00 301,158.001.000000

Base 45.630000 0.00 0.00 0.00 301,158.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHEU Local 41.828300 0.00 48.00 2.57 133,799.991.000000

Base 41.828300 0.00 48.00 2.57 133,799.99

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,850.000 NHDM Local 42.624000 0.00 42.75 2.34 121,433.311.000000

Base 42.624000 0.00 42.75 2.34 121,433.31

25490A101 Total

156.75 10.830.0019,250.000 Local 864,797.44

Base 0.00 156.75 10.83 864,797.44

COMMON STOCK25659P402 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOLAN CO/THE

6,800.000 NHDG Local 8.720000 0.00 0.00 0.00 59,296.001.000000

Base 8.720000 0.00 0.00 0.00 59,296.00

COMMON STOCK256603101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOLE FOOD CO INC

6,700.000 NHDG Local 9.800000 0.00 0.00 0.00 65,660.001.000000

Base 9.800000 0.00 0.00 0.00 65,660.00

COMMON STOCK NPV25746U109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CODOMINION RESOURCES INC/VA

4,900.000 NHIH Local 51.075600 0.00 49.00 4.81 250,216.631.000000

Base 51.075600 0.00 49.00 4.81 250,216.63
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Base Currency: USD - US DOLLAR

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,800.000 NHHY Local 50.770000 0.00 0.00 0.00 548,316.001.000000

Base 50.770000 0.00 0.00 0.00 548,316.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,800.000 NHDG Local 48.399800 0.00 54.00 10.04 522,653.801.000000

Base 48.399800 0.00 54.00 10.04 522,653.80

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHDM Local 51.730000 0.00 0.00 0.00 253,477.001.000000

Base 51.730000 0.00 0.00 0.00 253,477.00

25746U109 Total

103.00 14.850.0031,400.000 Local 1,574,663.43

Base 0.00 103.00 14.85 1,574,663.43

COMMON STOCK USD.0125754A201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOMINO S PIZZA INC

8,800.000 NHDG Local 27.810000 0.00 0.00 0.00 244,728.001.000000

Base 27.810000 0.00 0.00 0.00 244,728.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHHZ Local 33.157500 0.00 12.00 0.51 26,513.491.000000

Base 33.157500 0.00 12.00 0.51 26,513.49

25754A201 Total

12.00 0.510.009,600.000 Local 271,241.49

Base 0.00 12.00 0.51 271,241.49

COMMON STOCK USD.01257559203 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOMTAR CORP

700.000 NHHY Local 68.170000 0.00 0.00 0.00 47,719.001.000000

Base 68.170000 0.00 0.00 0.00 47,719.00



Prepared by State StreetPage 2690

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 63.440000 0.00 3.50 0.86 44,403.641.000000

Base 63.440000 0.00 3.50 0.86 44,403.64

257559203 Total

3.50 0.860.001,400.000 Local 92,122.64

Base 0.00 3.50 0.86 92,122.64

COMMON STOCK USD5.257651109 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.DONALDSON CO INC

600.000 NHDZ Local 68.255000 0.00 12.00 0.79 40,940.211.000000

Base 68.255000 0.00 12.00 0.79 40,940.21

COMMON STOCK USD.01257701201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDONEGAL GROUP INC CL A

1,700.000 NHDG Local 12.730000 0.00 0.00 0.00 21,641.001.000000

Base 12.730000 0.00 0.00 0.00 21,641.00

COMMON STOCK257867101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCRR DONNELLEY + SONS CO

1,700.000 NHIH Local 15.625000 0.00 17.00 0.51 26,544.991.000000

Base 15.625000 0.00 17.00 0.51 26,544.99

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHHY Local 14.120000 0.00 0.00 0.00 69,188.001.000000

Base 14.120000 0.00 0.00 0.00 69,188.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,900.000 NHDG Local 13.231300 0.00 24.50 1.25 64,807.621.000000

Base 13.231300 0.00 24.50 1.25 64,807.62

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 15.920000 0.00 0.00 0.00 27,064.001.000000

Base 15.920000 0.00 0.00 0.00 27,064.00
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Base Currency: USD - US DOLLAR

257867101 Total

41.50 1.760.0013,200.000 Local 187,604.61

Base 0.00 41.50 1.76 187,604.61

COMMON STOCK USD.0125811P886 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDORAL FINANCIAL CORP

28,700.000 NHDG Local 1.300000 0.00 0.00 0.00 37,310.001.000000

Base 1.300000 0.00 0.00 0.00 37,310.00

COMMON STOCK25848T109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOT HILL SYSTEMS CORP

9,800.000 NHDG Local 1.580000 0.00 0.00 0.00 15,484.001.000000

Base 1.580000 0.00 0.00 0.00 15,484.00

REIT USD.0125960P109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOUGLAS EMMETT INC

2,500.000 NHHY Local 17.100000 0.00 0.00 0.00 42,750.001.000000

Base 17.100000 0.00 0.00 0.00 42,750.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 15.781200 0.00 12.50 0.76 39,439.741.000000

Base 15.781200 0.00 12.50 0.76 39,439.74

25960P109 Total

12.50 0.760.005,000.000 Local 82,189.74

Base 0.00 12.50 0.76 82,189.74

COMMON STOCK USD.0125960R105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDOUGLAS DYNAMICS INC

2,000.000 NHDG Local 13.250000 0.00 0.00 0.00 26,500.001.000000

Base 13.250000 0.00 0.00 0.00 26,500.00

COMMON STOCK USD1.260003108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DOVER CORP

600.000 NHIH Local 55.549200 0.00 6.00 0.64 33,322.881.000000

Base 55.549200 0.00 6.00 0.64 33,322.88



Prepared by State StreetPage 2692

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 55.468200 0.00 11.00 1.17 61,002.851.000000

Base 55.468200 0.00 11.00 1.17 61,002.85

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHY Local 46.600000 0.00 0.00 0.00 32,620.001.000000

Base 46.600000 0.00 0.00 0.00 32,620.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 45.341400 0.00 3.50 0.61 31,734.871.000000

Base 45.341400 0.00 3.50 0.61 31,734.87

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 55.960000 0.00 0.00 0.00 95,132.001.000000

Base 55.960000 0.00 0.00 0.00 95,132.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

800.000 NHDZ Local 56.959500 0.00 16.00 0.87 45,550.731.000000

Base 56.959500 0.00 16.00 0.87 45,550.73

22 Dec 2011 28 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.

86,300.000 NHDZ Local 57.699500 0.00 2,589.00 95.61 4,976,782.241.000000

Base 57.699500 0.00 2,589.00 95.61 4,976,782.24

260003108 Total

2,625.50 98.900.0091,900.000 Local 5,276,145.57

Base 0.00 2,625.50 98.90 5,276,145.57

COMMON STOCK USD2.5260543103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCDOW CHEMICAL CO/THE

10,300.000 NHIH Local 27.210000 0.00 103.00 5.38 280,154.621.000000

Base 27.210000 0.00 103.00 5.38 280,154.62



Prepared by State StreetPage 2693

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011
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Base Currency: USD - US DOLLAR

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

22,100.000 NHHY Local 22.460000 0.00 0.00 0.00 496,366.001.000000

Base 22.460000 0.00 0.00 0.00 496,366.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

22,100.000 NHDG Local 21.804600 0.00 110.50 9.26 481,761.901.000000

Base 21.804600 0.00 110.50 9.26 481,761.90

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,300.000 NHDM Local 27.860000 0.00 0.00 0.00 286,958.001.000000

Base 27.860000 0.00 0.00 0.00 286,958.00

260543103 Total

213.50 14.640.0064,800.000 Local 1,545,240.52

Base 0.00 213.50 14.64 1,545,240.52

COMMON STOCK USD.0126138E109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DR PEPPER SNAPPLE GROUP INC

200.000 NHIH Local 36.365000 0.00 2.00 0.14 7,270.861.000000

Base 36.365000 0.00 2.00 0.14 7,270.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 36.577900 0.00 17.00 1.19 62,164.241.000000

Base 36.577900 0.00 17.00 1.19 62,164.24

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHDM Local 36.530000 0.00 0.00 0.00 69,407.001.000000

Base 36.530000 0.00 0.00 0.00 69,407.00

26138E109 Total

19.00 1.330.003,800.000 Local 138,842.10

Base 0.00 19.00 1.33 138,842.10
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COMMON STOCK USD.0126153C103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDREAMWORKS ANIMATION SKG A

1,300.000 NHHY Local 18.180000 0.00 0.00 0.00 23,634.001.000000

Base 18.180000 0.00 0.00 0.00 23,634.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 16.912300 0.00 6.50 0.43 21,979.061.000000

Base 16.912300 0.00 6.50 0.43 21,979.06

26153C103 Total

6.50 0.430.002,600.000 Local 45,613.06

Base 0.00 6.50 0.43 45,613.06

COMMON STOCK USD.01261608103 25 Oct 2011 28 Oct 2011 USD/DTC 0.05HOWARD WEIL DIVISION LEGG MASONDRESSER RAND GROUP INC

2,930.000 NHIB Local 51.326800 0.00 146.50 2.89 150,238.131.000000

Base 51.326800 0.00 146.50 2.89 150,238.13

05 Dec 2011 08 Dec 2011 USD/DTC 0.02ABEL NOSER CORPORATION

3,812.000 NHIB Local 54.757600 0.00 76.24 4.01 208,655.721.000000

Base 54.757600 0.00 76.24 4.01 208,655.72

13 Dec 2011 16 Dec 2011 USD/DTC 0.03IVY SECURITIES, INC.

887.000 NHIB Local 55.072800 0.00 26.61 0.94 48,822.021.000000

Base 55.072800 0.00 26.61 0.94 48,822.02

16 Dec 2011 21 Dec 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

4,266.000 NHIB Local 49.809200 0.00 127.98 4.08 212,353.991.000000

Base 49.809200 0.00 127.98 4.08 212,353.99

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHEU Local 50.137800 0.00 13.50 0.87 45,109.651.000000

Base 50.137800 0.00 13.50 0.87 45,109.65
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16 Dec 2011 21 Dec 2011 USD/DTC 0.05BAIRD  ROBERT W. & COMPANY INCORPOR

571.000 NHIB Local 49.786800 0.00 28.55 0.55 28,399.161.000000

Base 49.786800 0.00 28.55 0.55 28,399.16

261608103 Total

419.38 13.340.0013,366.000 Local 693,578.67

Base 0.00 419.38 13.34 693,578.67

COMMON STOCK USD.0126168L205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDREW INDUSTRIES INC

2,600.000 NHDG Local 22.100000 0.00 0.00 0.00 57,460.001.000000

Base 22.100000 0.00 0.00 0.00 57,460.00

DREYFUS INS CASH ADV26200V104 10 Aug 2011 CANCEL USD/BOSREDEMPTIONDREYFUS CASH ADVANTAGE FUND

-2,519.390 NHFL Local 1.000000 0.00 0.00 0.00 -2,519.391.000000

Base 1.000000 0.00 0.00 0.00 -2,519.39

15 Sep 2011 CANCEL USD/BOSREDEMPTION

-0.320 NHFL Local 1.000000 0.00 0.00 0.00 -0.321.000000

Base 1.000000 0.00 0.00 0.00 -0.32

15 Sep 2011 15 Sep 2011 USD/BOSREDEMPTION

0.320 NHFL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

10 Aug 2011 10 Aug 2011 USD/BOSREDEMPTION

2,519.390 NHFL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

26200V104 Total

0.00 0.000.000.000 Local -2,519.71

Base 0.00 0.00 0.00 -2,519.71
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COMMON STOCK USD.3263534109 16 Nov 2011 USD/DTC 0.01ITG INC.DU PONT (E.I.) DE NEMOURS

2,900.000 NHIH Local 47.686400 0.00 29.00 2.66 138,258.901.000000

Base 47.686400 0.00 29.00 2.66 138,258.90

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-2,900.000 NHIH Local 47.686400 0.00 -29.00 -2.66 -138,258.901.000000

Base 47.686400 0.00 -29.00 -2.66 -138,258.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,200.000 NHIH Local 47.576100 0.00 52.00 4.75 247,338.971.000000

Base 47.576100 0.00 52.00 4.75 247,338.97

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,100.000 NHDM Local 48.250000 0.00 0.00 0.00 390,825.001.000000

Base 48.250000 0.00 0.00 0.00 390,825.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 47.686400 0.00 29.00 2.66 138,258.901.000000

Base 47.686400 0.00 29.00 2.66 138,258.90

263534109 Total

81.00 7.410.0016,200.000 Local 776,422.87

Base 0.00 81.00 7.41 776,422.87

COMMON STOCK USD.01264147109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDUCOMMUN INC

2,300.000 NHDG Local 14.310000 0.00 0.00 0.00 32,913.001.000000

Base 14.310000 0.00 0.00 0.00 32,913.00

REIT USD.01264411505 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDUKE REALTY CORP

5,600.000 NHHY Local 10.500000 0.00 0.00 0.00 58,800.001.000000

Base 10.500000 0.00 0.00 0.00 58,800.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 9.606300 0.00 28.00 1.04 53,766.241.000000

Base 9.606300 0.00 28.00 1.04 53,766.24

264411505 Total

28.00 1.040.0011,200.000 Local 112,566.24

Base 0.00 28.00 1.04 112,566.24

COMMON STOCK26441C105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CODUKE ENERGY CORP

11,600.000 NHIH Local 20.344300 0.00 116.00 4.53 235,873.351.000000

Base 20.344300 0.00 116.00 4.53 235,873.35

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,200.000 NHHY Local 19.990000 0.00 0.00 0.00 503,748.001.000000

Base 19.990000 0.00 0.00 0.00 503,748.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

25,200.000 NHDG Local 19.318000 0.00 126.00 9.35 486,678.251.000000

Base 19.318000 0.00 126.00 9.35 486,678.25

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,600.000 NHDM Local 20.830000 0.00 0.00 0.00 241,628.001.000000

Base 20.830000 0.00 0.00 0.00 241,628.00

26441C105 Total

242.00 13.880.0073,600.000 Local 1,467,927.60

Base 0.00 242.00 13.88 1,467,927.60

COMMON STOCK USD.0126483E100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.DUN + BRADSTREET CORP

400.000 NHIH Local 67.717500 0.00 4.00 0.52 27,082.481.000000

Base 67.717500 0.00 4.00 0.52 27,082.48
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHDM Local 66.770000 0.00 0.00 0.00 26,708.001.000000

Base 66.770000 0.00 0.00 0.00 26,708.00

26483E100 Total

4.00 0.520.00800.000 Local 53,790.48

Base 0.00 4.00 0.52 53,790.48

REIT USD.00126613Q106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDUPONT FABROS TECHNOLOGY

8,400.000 NHDG Local 20.950000 0.00 0.00 0.00 175,980.001.000000

Base 20.950000 0.00 0.00 0.00 175,980.00

COMMON STOCK267475101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDYCOM INDUSTRIES INC

6,700.000 NHDG Local 16.310000 0.00 0.00 0.00 109,277.001.000000

Base 16.310000 0.00 0.00 0.00 109,277.00

COMMON STOCK USD.1268057106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDYNAMICS RESEARCH CORP

2,000.000 NHDG Local 9.180000 0.00 0.00 0.00 18,360.001.000000

Base 9.180000 0.00 0.00 0.00 18,360.00

COMMON STOCK NPV26817G300 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDYNEGY INC

23,600.000 NHDG Local 3.620000 0.00 0.00 0.00 85,432.001.000000

Base 3.620000 0.00 0.00 0.00 85,432.00

REIT USD.0126817Q506 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDYNEX CAPITAL INC

9,100.000 NHDG Local 8.060000 0.00 0.00 0.00 73,346.001.000000

Base 8.060000 0.00 0.00 0.00 73,346.00

COMMON STOCK USD.01268648102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EMC CORP/MASS

6,000.000 NHIH Local 24.381800 0.00 60.00 2.81 146,227.991.000000

Base 24.381800 0.00 60.00 2.81 146,227.99
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 24.365000 0.00 15.00 0.70 36,531.801.000000

Base 24.365000 0.00 15.00 0.70 36,531.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

10,400.000 NHIH Local 24.467800 0.00 104.00 4.89 254,356.231.000000

Base 24.467800 0.00 104.00 4.89 254,356.23

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,900.000 NHDM Local 24.460000 0.00 0.00 0.00 437,834.001.000000

Base 24.460000 0.00 0.00 0.00 437,834.00

268648102 Total

179.00 8.400.0035,800.000 Local 874,950.02

Base 0.00 179.00 8.40 874,950.02

COMMON STOCK USD1.268664109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMC INS GROUP INC

1,000.000 NHDG Local 19.480000 0.00 0.00 0.00 19,480.001.000000

Base 19.480000 0.00 0.00 0.00 19,480.00

COMMON STOCK USD.0126875P101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EOG RESOURCES INC

2,568.000 NHIH Local 102.256600 0.00 25.68 5.04 262,564.231.000000

Base 102.256600 0.00 25.68 5.04 262,564.23

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,568.000 NHDM Local 103.770000 0.00 0.00 0.00 266,481.361.000000

Base 103.770000 0.00 0.00 0.00 266,481.36

26875P101 Total

25.68 5.040.005,136.000 Local 529,045.59

Base 0.00 25.68 5.04 529,045.59
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COMMON STOCK USD.0126882D109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEPIQ SYSTEMS INC

6,500.000 NHDG Local 13.010000 0.00 0.00 0.00 84,565.001.000000

Base 13.010000 0.00 0.00 0.00 84,565.00

COMMON STOCK USD.0126884F102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHESB FINANCIAL CORP

2,800.000 NHDG Local 12.940000 0.00 0.00 0.00 36,232.001.000000

Base 12.940000 0.00 0.00 0.00 36,232.00

COMMON STOCK NPV26884L109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EQT CORP

200.000 NHIH Local 62.260000 0.00 2.00 0.24 12,449.761.000000

Base 62.260000 0.00 2.00 0.24 12,449.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 61.716200 0.00 13.00 1.54 80,216.521.000000

Base 61.716200 0.00 13.00 1.54 80,216.52

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHY Local 53.360000 0.00 0.00 0.00 74,704.001.000000

Base 53.360000 0.00 0.00 0.00 74,704.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 51.135500 0.00 7.00 1.38 71,581.321.000000

Base 51.135500 0.00 7.00 1.38 71,581.32

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,340.000 NHDM Local 65.149900 0.00 20.10 1.68 87,279.091.000000

Base 65.149900 0.00 20.10 1.68 87,279.09

25 Oct 2011 28 Oct 2011 USD/DTC 0.05BNY CONVERGEX

8,242.000 NHIB Local 67.089300 0.00 412.10 10.62 552,527.291.000000

Base 67.089300 0.00 412.10 10.62 552,527.29

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 63.450000 0.00 0.00 0.00 95,175.001.000000

Base 63.450000 0.00 0.00 0.00 95,175.00
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26884L109 Total

454.20 15.460.0015,382.000 Local 973,932.98

Base 0.00 454.20 15.46 973,932.98

COMMON STOCK USD.01268948106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEAGLE BANCORP INC

3,600.000 NHDG Local 12.650000 0.00 0.00 0.00 45,540.001.000000

Base 12.650000 0.00 0.00 0.00 45,540.00

COMMON STOCK USD.01269246401 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.E TRADE FINANCIAL CORP

600.000 NHIH Local 8.538300 0.00 6.00 0.10 5,116.881.000000

Base 8.538300 0.00 6.00 0.10 5,116.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 8.464700 0.00 16.00 0.26 13,527.261.000000

Base 8.464700 0.00 16.00 0.26 13,527.26

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,500.000 NHHY Local 9.110000 0.00 0.00 0.00 40,995.001.000000

Base 9.110000 0.00 0.00 0.00 40,995.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 8.023800 0.00 22.50 0.70 36,083.901.000000

Base 8.023800 0.00 22.50 0.70 36,083.90

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHDM Local 8.820000 0.00 0.00 0.00 19,404.001.000000

Base 8.820000 0.00 0.00 0.00 19,404.00

269246401 Total

44.50 1.060.0013,400.000 Local 115,127.04

Base 0.00 44.50 1.06 115,127.04
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COMMON STOCK269279402 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXCO RESOURCES INC

1,430.000 NHHY Local 10.720000 0.00 0.00 0.00 15,329.601.000000

Base 10.720000 0.00 0.00 0.00 15,329.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,430.000 NHDG Local 9.949200 0.00 7.15 0.28 14,219.931.000000

Base 9.949200 0.00 7.15 0.28 14,219.93

269279402 Total

7.15 0.280.002,860.000 Local 29,549.53

Base 0.00 7.15 0.28 29,549.53

COMMON STOCK USD.0126969P108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEAGLE MATERIALS INC

1,900.000 NHDG Local 17.250000 0.00 0.00 0.00 32,775.001.000000

Base 17.250000 0.00 0.00 0.00 32,775.00

COMMON STOCK USD.01270321102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEARTHLINK INC

25,300.000 NHDG Local 6.450000 0.00 0.00 0.00 163,185.001.000000

Base 6.450000 0.00 0.00 0.00 163,185.00

COMMON STOCK27579R104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEAST WEST BANCORP INC

2,700.000 NHHY Local 14.910000 0.00 0.00 0.00 40,257.001.000000

Base 14.910000 0.00 0.00 0.00 40,257.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 14.176100 0.00 13.50 0.74 38,261.231.000000

Base 14.176100 0.00 13.50 0.74 38,261.23

27579R104 Total

13.50 0.740.005,400.000 Local 78,518.23

Base 0.00 13.50 0.74 78,518.23
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REIT NPV277276101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEASTGROUP PROPERTIES INC

3,400.000 NHDG Local 37.080000 0.00 0.00 0.00 126,072.001.000000

Base 37.080000 0.00 0.00 0.00 126,072.00

COMMON STOCK USD.01277432100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EASTMAN CHEMICAL CO

100.000 NHIH Local 40.670000 0.00 1.00 0.08 4,065.921.000000

Base 40.670000 0.00 1.00 0.08 4,065.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 40.568200 0.00 11.00 0.86 44,613.161.000000

Base 40.568200 0.00 11.00 0.86 44,613.16

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 40.450000 0.00 0.00 0.00 48,540.001.000000

Base 40.450000 0.00 0.00 0.00 48,540.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

8,900.000 NHDF Local 38.080000 0.00 89.00 6.51 338,816.491.000000

Base 38.080000 0.00 89.00 6.51 338,816.49

277432100 Total

101.00 7.450.0011,300.000 Local 436,035.57

Base 0.00 101.00 7.45 436,035.57

COMMON STOCK USD2.5277461109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEASTMAN KODAK CO

61,800.000 NHDG Local 1.410000 0.00 0.00 0.00 87,138.001.000000

Base 1.410000 0.00 0.00 0.00 87,138.00

COMMON STOCK USD.5278058102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EATON CORP

700.000 NHIH Local 45.997100 0.00 7.00 0.62 32,190.351.000000

Base 45.997100 0.00 7.00 0.62 32,190.35
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 45.680000 0.00 3.00 0.26 13,700.741.000000

Base 45.680000 0.00 3.00 0.26 13,700.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 45.795300 0.00 20.00 1.76 91,568.841.000000

Base 45.795300 0.00 20.00 1.76 91,568.84

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHHY Local 35.500000 0.00 0.00 0.00 134,900.001.000000

Base 35.500000 0.00 0.00 0.00 134,900.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHDG Local 34.301200 0.00 19.00 2.51 130,323.051.000000

Base 34.301200 0.00 19.00 2.51 130,323.05

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHDM Local 46.100000 0.00 0.00 0.00 138,300.001.000000

Base 46.100000 0.00 0.00 0.00 138,300.00

278058102 Total

49.00 5.150.0013,600.000 Local 540,982.98

Base 0.00 49.00 5.15 540,982.98

COMMON STOCK278642103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EBAY INC

8,600.000 NHIH Local 31.152200 0.00 86.00 5.14 267,817.781.000000

Base 31.152200 0.00 86.00 5.14 267,817.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 30.995000 0.00 13.00 0.77 40,279.731.000000

Base 30.995000 0.00 13.00 0.77 40,279.73



Prepared by State StreetPage 2705

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
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Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 31.080000 0.00 1.00 0.06 3,106.941.000000

Base 31.080000 0.00 1.00 0.06 3,106.94

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHHY Local 29.490000 0.00 0.00 0.00 291,951.001.000000

Base 29.490000 0.00 0.00 0.00 291,951.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,900.000 NHDG Local 28.461400 0.00 49.50 5.41 281,712.951.000000

Base 28.461400 0.00 49.50 5.41 281,712.95

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHDM Local 31.410000 0.00 0.00 0.00 314,100.001.000000

Base 31.410000 0.00 0.00 0.00 314,100.00

278642103 Total

149.50 11.380.0039,800.000 Local 1,198,968.40

Base 0.00 149.50 11.38 1,198,968.40

COMMON STOCK USD.1278715206 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEBIX INC

2,100.000 NHDG Local 15.220000 0.00 0.00 0.00 31,962.001.000000

Base 15.220000 0.00 0.00 0.00 31,962.00

06 Dec 2011 09 Dec 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

2,300.000 NHDX Local 21.255700 0.00 46.00 0.94 48,841.171.000000

Base 21.255700 0.00 46.00 0.94 48,841.17

07 Dec 2011 12 Dec 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

4,650.000 NHDX Local 21.077200 0.00 93.00 1.89 97,914.091.000000

Base 21.077200 0.00 93.00 1.89 97,914.09
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Base Currency: USD - US DOLLAR

08 Dec 2011 13 Dec 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

3,450.000 NHDX Local 20.876200 0.00 103.50 1.39 71,918.001.000000

Base 20.876200 0.00 103.50 1.39 71,918.00

12 Dec 2011 15 Dec 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

500.000 NHDX Local 20.648900 0.00 15.00 0.20 10,309.251.000000

Base 20.648900 0.00 15.00 0.20 10,309.25

13 Dec 2011 16 Dec 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

8,300.000 NHDX Local 20.900100 0.00 249.00 3.34 173,218.491.000000

Base 20.900100 0.00 249.00 3.34 173,218.49

278715206 Total

506.50 7.760.0021,300.000 Local 434,163.00

Base 0.00 506.50 7.76 434,163.00

COMMON STOCK278768106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHECHOSTAR CORP A

700.000 NHHY Local 22.610000 0.00 0.00 0.00 15,827.001.000000

Base 22.610000 0.00 0.00 0.00 15,827.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 21.493100 0.00 3.50 0.29 15,041.381.000000

Base 21.493100 0.00 3.50 0.29 15,041.38

278768106 Total

3.50 0.290.001,400.000 Local 30,868.38

Base 0.00 3.50 0.29 30,868.38

COMMON STOCK USD1.278865100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ECOLAB INC

300.000 NHIH Local 55.395000 0.00 3.00 0.32 16,615.181.000000

Base 55.395000 0.00 3.00 0.32 16,615.18
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 55.345300 0.00 17.00 1.81 94,068.201.000000

Base 55.345300 0.00 17.00 1.81 94,068.20

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 55.630000 0.00 0.00 0.00 111,260.001.000000

Base 55.630000 0.00 0.00 0.00 111,260.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,000.000 NHDZ Local 55.084200 0.00 40.00 2.12 110,126.281.000000

Base 55.084200 0.00 40.00 2.12 110,126.28

278865100 Total

60.00 4.250.006,000.000 Local 332,069.66

Base 0.00 60.00 4.25 332,069.66

COMMON STOCK USD.0127943Q105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEDELMAN FINANCIAL GROUP INC

4,500.000 NHDG Local 6.690000 0.00 0.00 0.00 30,105.001.000000

Base 6.690000 0.00 0.00 0.00 30,105.00

COMMON STOCK NPV281020107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCEDISON INTERNATIONAL

2,800.000 NHIH Local 40.125000 0.00 28.00 2.16 112,319.841.000000

Base 40.125000 0.00 28.00 2.16 112,319.84

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHY Local 38.250000 0.00 0.00 0.00 233,325.001.000000

Base 38.250000 0.00 0.00 0.00 233,325.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,100.000 NHDG Local 35.792100 0.00 30.50 4.20 218,297.111.000000

Base 35.792100 0.00 30.50 4.20 218,297.11
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 40.500000 0.00 0.00 0.00 113,400.001.000000

Base 40.500000 0.00 0.00 0.00 113,400.00

281020107 Total

58.50 6.360.0017,800.000 Local 677,341.95

Base 0.00 58.50 6.36 677,341.95

REIT USD.0128140H104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEDUCATION REALTY TRUST INC

16,600.000 NHDG Local 9.280000 0.00 0.00 0.00 154,048.001.000000

Base 9.280000 0.00 0.00 0.00 154,048.00

COMMON STOCK USD.0128140M103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEDUCATION MANAGEMENT CORP

1,000.000 NHHY Local 14.840000 0.00 0.00 0.00 14,840.001.000000

Base 14.840000 0.00 0.00 0.00 14,840.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 14.915100 0.00 5.00 0.29 14,909.811.000000

Base 14.915100 0.00 5.00 0.29 14,909.81

28140M103 Total

5.00 0.290.002,000.000 Local 29,749.81

Base 0.00 5.00 0.29 29,749.81

COMMON STOCK USD1.28176E108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EDWARDS LIFESCIENCES CORP

900.000 NHIH Local 66.117200 0.00 9.00 1.14 59,495.341.000000

Base 66.117200 0.00 9.00 1.14 59,495.34

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 65.850000 0.00 1.00 0.13 6,583.871.000000

Base 65.850000 0.00 1.00 0.13 6,583.87
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 70.320000 0.00 0.00 0.00 70,320.001.000000

Base 70.320000 0.00 0.00 0.00 70,320.00

28176E108 Total

10.00 1.270.002,000.000 Local 136,399.21

Base 0.00 10.00 1.27 136,399.21

COMMON STOCK28238P109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEHEALTH INC

4,700.000 NHDG Local 14.010000 0.00 0.00 0.00 65,847.001.000000

Base 14.010000 0.00 0.00 0.00 65,847.00

COMMON STOCK28257U104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEINSTEIN NOAH RESTAURANT GRO

500.000 NHDG Local 13.050000 0.00 0.00 0.00 6,525.001.000000

Base 13.050000 0.00 0.00 0.00 6,525.00

COMMON STOCK USD3.28336L109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EL PASO CORP

400.000 NHIH Local 24.755000 0.00 4.00 0.19 9,897.811.000000

Base 24.755000 0.00 4.00 0.19 9,897.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,200.000 NHIH Local 24.764700 0.00 72.00 3.42 178,230.421.000000

Base 24.764700 0.00 72.00 3.42 178,230.42

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHY Local 17.480000 0.00 0.00 0.00 15,732.001.000000

Base 17.480000 0.00 0.00 0.00 15,732.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 16.796700 0.00 4.50 0.30 15,112.231.000000

Base 16.796700 0.00 4.50 0.30 15,112.23
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18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,570.000 NHDM Local 24.576100 0.00 68.55 2.16 112,242.071.000000

Base 24.576100 0.00 68.55 2.16 112,242.07

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHDM Local 24.780000 0.00 0.00 0.00 188,328.001.000000

Base 24.780000 0.00 0.00 0.00 188,328.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,880.000 NHDM Local 25.468700 0.00 43.20 1.41 73,305.251.000000

Base 25.468700 0.00 43.20 1.41 73,305.25

28336L109 Total

192.25 7.480.0024,450.000 Local 592,847.78

Base 0.00 192.25 7.48 592,847.78

COMMON STOCK NPV283677854 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEL PASO ELECTRIC CO

9,700.000 NHDG Local 31.690000 0.00 0.00 0.00 307,393.001.000000

Base 31.690000 0.00 0.00 0.00 307,393.00

COMMON STOCK NPV285218103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHELECTRO RENT CORP

2,400.000 NHDG Local 14.180000 0.00 0.00 0.00 34,032.001.000000

Base 14.180000 0.00 0.00 0.00 34,032.00

COMMON STOCK NPV285229100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHELECTRO SCIENTIFIC INDS INC

4,500.000 NHDG Local 12.810000 0.00 0.00 0.00 57,645.001.000000

Base 12.810000 0.00 0.00 0.00 57,645.00

COMMON STOCK USD.01285512109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ELECTRONIC ARTS INC

300.000 NHIH Local 23.736700 0.00 3.00 0.14 7,117.871.000000

Base 23.736700 0.00 3.00 0.14 7,117.87
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,600.000 NHIH Local 23.712700 0.00 26.00 1.18 61,625.841.000000

Base 23.712700 0.00 26.00 1.18 61,625.84

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 23.750000 0.00 0.00 0.00 68,875.001.000000

Base 23.750000 0.00 0.00 0.00 68,875.00

285512109 Total

29.00 1.320.005,800.000 Local 137,618.71

Base 0.00 29.00 1.32 137,618.71

COMMON STOCK USD.01286082102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHELECTRONICS FOR IMAGING

9,800.000 NHDG Local 15.070000 0.00 0.00 0.00 147,686.001.000000

Base 15.070000 0.00 0.00 0.00 147,686.00

COMMON STOCK USD.0128660G106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHELIZABETH ARDEN INC

1,000.000 NHDG Local 32.470000 0.00 0.00 0.00 32,470.001.000000

Base 32.470000 0.00 0.00 0.00 32,470.00

COMMON STOCK USD.01288853104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPERRY ELLIS INTERNATIONAL

2,800.000 NHDG Local 21.420000 0.00 0.00 0.00 59,976.001.000000

Base 21.420000 0.00 0.00 0.00 59,976.00

COMMON STOCK USD.0129084Q100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMCOR GROUP INC

15,112.000 NHDG Local 22.150000 0.00 0.00 0.00 334,730.801.000000

Base 22.150000 0.00 0.00 0.00 334,730.80

COMMON STOCK29084T104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMDEON INC CLASS A

800.000 NHHY Local 18.790000 0.00 0.00 0.00 15,032.001.000000

Base 18.790000 0.00 0.00 0.00 15,032.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 18.726300 0.00 4.00 0.29 14,976.751.000000

Base 18.726300 0.00 4.00 0.29 14,976.75

02 Nov 2011 02 Nov 2011 USD/DTCMERGER

200.000 NHEU Local 19.000000 0.00 0.00 0.00 3,800.001.000000

Base 19.000000 0.00 0.00 0.00 3,800.00

02 Nov 2011 02 Nov 2011 USD/DTCMERGER

1,200.000 NHHY Local 19.000000 0.00 0.00 0.00 22,800.001.000000

Base 19.000000 0.00 0.00 0.00 22,800.00

29084T104 Total

4.00 0.290.003,000.000 Local 56,608.75

Base 0.00 4.00 0.29 56,608.75

COMMON STOCK USD.5291011104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EMERSON ELECTRIC CO

3,400.000 NHIH Local 51.001400 0.00 34.00 3.33 173,367.431.000000

Base 51.001400 0.00 34.00 3.33 173,367.43

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,600.000 NHIH Local 51.040300 0.00 36.00 3.53 183,705.551.000000

Base 51.040300 0.00 36.00 3.53 183,705.55

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHDM Local 50.960000 0.00 0.00 0.00 356,720.001.000000

Base 50.960000 0.00 0.00 0.00 356,720.00

291011104 Total

70.00 6.860.0014,000.000 Local 713,792.98

Base 0.00 70.00 6.86 713,792.98
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COMMON STOCK USD1.291641108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMPIRE DISTRICT ELECTRIC CO

9,400.000 NHDG Local 19.280000 0.00 0.00 0.00 181,232.001.000000

Base 19.280000 0.00 0.00 0.00 181,232.00

COMMON STOCK USD.01292218104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMPLOYERS HOLDINGS INC

8,700.000 NHDG Local 13.810000 0.00 0.00 0.00 120,147.001.000000

Base 13.810000 0.00 0.00 0.00 120,147.00

ADR NPV29244T101 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMPRESA NAC ELEC CHIL SP ADR

2,300.000 NHHJ Local 45.930000 0.00 0.00 0.00 105,639.001.000000

Base 45.930000 0.00 0.00 0.00 105,639.00

COMMON STOCK USD.1292475209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEMULEX CORP

19,800.000 NHDG Local 6.780000 0.00 0.00 0.00 134,244.001.000000

Base 6.780000 0.00 0.00 0.00 134,244.00

COMMON STOCK USD1.29255V201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENCORE BANCSHARES INC

1,800.000 NHDG Local 11.340000 0.00 0.00 0.00 20,412.001.000000

Base 11.340000 0.00 0.00 0.00 20,412.00

COMMON STOCK USD.01292562105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENCORE WIRE CORP

4,100.000 NHDG Local 22.630000 0.00 0.00 0.00 92,783.001.000000

Base 22.630000 0.00 0.00 0.00 92,783.00

COMMON STOCK29259G200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENDEAVOUR INTERNATIONAL CORP

8,300.000 NHDG Local 7.700000 0.00 0.00 0.00 63,910.001.000000

Base 7.700000 0.00 0.00 0.00 63,910.00

COMMON STOCK USD.0129265N108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERGEN CORP

1,200.000 NHHY Local 40.890000 0.00 0.00 0.00 49,068.001.000000

Base 40.890000 0.00 0.00 0.00 49,068.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 38.762100 0.00 6.00 0.90 46,507.621.000000

Base 38.762100 0.00 6.00 0.90 46,507.62

29265N108 Total

6.00 0.900.002,400.000 Local 95,575.62

Base 0.00 6.00 0.90 95,575.62

COMMON STOCK USD.0129266R108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERGIZER HOLDINGS INC

1,300.000 NHHY Local 66.440000 0.00 0.00 0.00 86,372.001.000000

Base 66.440000 0.00 0.00 0.00 86,372.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 65.175200 0.00 6.50 1.63 84,719.631.000000

Base 65.175200 0.00 6.50 1.63 84,719.63

29266R108 Total

6.50 1.630.002,600.000 Local 171,091.63

Base 0.00 6.50 1.63 171,091.63

COMMON STOCK USD.0129267A203 19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.ENER1 INC

10,010.000 NHHZ Local 0.061000 0.00 150.15 0.02 460.441.000000

Base 0.061000 0.00 150.15 0.02 460.44

COMMON STOCK29270J100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERGY RECOVERY INC

10,300.000 NHDG Local 3.000000 0.00 0.00 0.00 30,900.001.000000

Base 3.000000 0.00 0.00 0.00 30,900.00

COMMON STOCK29270U303 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERGY PARTNERS LTD

6,400.000 NHDG Local 12.700000 0.00 0.00 0.00 81,280.001.000000

Base 12.700000 0.00 0.00 0.00 81,280.00
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ADR NPV29274F104 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERSIS S.A.  SPONS ADR

5,000.000 NHHJ Local 17.720000 0.00 0.00 0.00 88,600.001.000000

Base 17.720000 0.00 0.00 0.00 88,600.00

COMMON STOCK USD.01292756202 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERGYSOLUTIONS INC

14,300.000 NHDG Local 3.380000 0.00 0.00 0.00 48,334.001.000000

Base 3.380000 0.00 0.00 0.00 48,334.00

COMMON STOCK USD.0129275Y102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERSYS

8,200.000 NHDG Local 20.700000 0.00 0.00 0.00 169,740.001.000000

Base 20.700000 0.00 0.00 0.00 169,740.00

COMMON STOCK292764107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENERNOC INC

3,700.000 NHDG Local 9.650000 0.00 0.00 0.00 35,705.001.000000

Base 9.650000 0.00 0.00 0.00 35,705.00

COMMON STOCK USD2.5293389102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENNIS INC

5,800.000 NHDG Local 13.810000 0.00 0.00 0.00 80,098.001.000000

Base 13.810000 0.00 0.00 0.00 80,098.00

COMMON STOCK USD.0129355X107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENPRO INDUSTRIES INC

2,700.000 NHDG Local 30.700000 0.00 0.00 0.00 82,890.001.000000

Base 30.700000 0.00 0.00 0.00 82,890.00

COMMON STOCK USD.0129362U104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENTEGRIS INC

20,800.000 NHDG Local 7.550000 0.00 0.00 0.00 157,040.001.000000

Base 7.550000 0.00 0.00 0.00 157,040.00

COMMON STOCK USD.01293639100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENTERCOM COMMUNICATIONS CL A

5,400.000 NHDG Local 5.580000 0.00 0.00 0.00 30,132.001.000000

Base 5.580000 0.00 0.00 0.00 30,132.00
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COMMON STOCK USD.0129364G103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COENTERGY CORP

1,500.000 NHIH Local 69.256600 0.00 15.00 1.99 103,867.911.000000

Base 69.256600 0.00 15.00 1.99 103,867.91

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHY Local 66.290000 0.00 0.00 0.00 212,128.001.000000

Base 66.290000 0.00 0.00 0.00 212,128.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 63.191400 0.00 16.00 3.89 202,192.591.000000

Base 63.191400 0.00 16.00 3.89 202,192.59

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 69.000000 0.00 0.00 0.00 103,500.001.000000

Base 69.000000 0.00 0.00 0.00 103,500.00

29364G103 Total

31.00 5.880.009,400.000 Local 621,688.50

Base 0.00 31.00 5.88 621,688.50

COMMON STOCK USD.01293668109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENTERPRISE BANCORP INC

1,200.000 NHDG Local 13.440000 0.00 0.00 0.00 16,128.001.000000

Base 13.440000 0.00 0.00 0.00 16,128.00

COMMON STOCK USD.01293712105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENTERPRISE FINANCIAL SERVICE

3,100.000 NHDG Local 14.000000 0.00 0.00 0.00 43,400.001.000000

Base 14.000000 0.00 0.00 0.00 43,400.00

REIT USD.0129380T105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENTERTAINMENT PROPERTIES TR

10,500.000 NHDG Local 39.800000 0.00 0.00 0.00 417,900.001.000000

Base 39.800000 0.00 0.00 0.00 417,900.00
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COMMON STOCK29382R107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENTRAVISION COMMUNICATIONS A

5,800.000 NHDG Local 1.430000 0.00 0.00 0.00 8,294.001.000000

Base 1.430000 0.00 0.00 0.00 8,294.00

COMMON STOCK USD.01293904108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENZON PHARMACEUTICALS INC

7,900.000 NHDG Local 7.420000 0.00 0.00 0.00 58,618.001.000000

Base 7.420000 0.00 0.00 0.00 58,618.00

COMMON STOCK USD.01294100102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENZO BIOCHEM INC

7,900.000 NHDG Local 2.660000 0.00 0.00 0.00 21,014.001.000000

Base 2.660000 0.00 0.00 0.00 21,014.00

COMMON STOCK USD.01294268107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEPLUS INC

700.000 NHDG Local 23.800000 0.00 0.00 0.00 16,660.001.000000

Base 23.800000 0.00 0.00 0.00 16,660.00

COMMON STOCK294429105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EQUIFAX INC

200.000 NHIH Local 36.215000 0.00 2.00 0.14 7,240.861.000000

Base 36.215000 0.00 2.00 0.14 7,240.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 36.116700 0.00 9.00 0.62 32,495.411.000000

Base 36.116700 0.00 9.00 0.62 32,495.41

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHY Local 30.740000 0.00 0.00 0.00 64,554.001.000000

Base 30.740000 0.00 0.00 0.00 64,554.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 29.784500 0.00 10.50 1.21 62,535.741.000000

Base 29.784500 0.00 10.50 1.21 62,535.74
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 36.030000 0.00 0.00 0.00 39,633.001.000000

Base 36.030000 0.00 0.00 0.00 39,633.00

294429105 Total

21.50 1.970.006,400.000 Local 206,459.01

Base 0.00 21.50 1.97 206,459.01

COMMON STOCK29444U502 12 Oct 2011 17 Oct 2011 USD/DTC 0.02ABEL NOSER CORPORATIONEQUINIX INC

2,546.000 NHIB Local 95.057900 0.00 50.92 4.65 241,961.841.000000

Base 95.057900 0.00 50.92 4.65 241,961.84

REIT USD.0129472R108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEQUITY LIFESTYLE PROPERTIES

2,200.000 NHDG Local 64.430000 0.00 0.00 0.00 141,746.001.000000

Base 64.430000 0.00 0.00 0.00 141,746.00

REIT USD.01294752100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEQUITY ONE INC

12,300.000 NHDG Local 15.500000 0.00 0.00 0.00 190,650.001.000000

Base 15.500000 0.00 0.00 0.00 190,650.00

REIT USD.0129476L107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EQUITY RESIDENTIAL

2,000.000 NHIH Local 57.654800 0.00 20.00 2.21 115,287.391.000000

Base 57.654800 0.00 20.00 2.21 115,287.39

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 57.528000 0.00 5.00 0.55 28,758.451.000000

Base 57.528000 0.00 5.00 0.55 28,758.45

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHY Local 51.870000 0.00 0.00 0.00 259,350.001.000000

Base 51.870000 0.00 0.00 0.00 259,350.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDG Local 49.976600 0.00 25.00 4.80 249,853.201.000000

Base 49.976600 0.00 25.00 4.80 249,853.20

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 57.760000 0.00 0.00 0.00 144,400.001.000000

Base 57.760000 0.00 0.00 0.00 144,400.00

29476L107 Total

50.00 7.560.0015,000.000 Local 797,649.04

Base 0.00 50.00 7.56 797,649.04

COMMON STOCK USD.0129481V108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHERESEARCH TECHNOLOGY INC

5,300.000 NHDG Local 4.530000 0.00 0.00 0.00 24,009.001.000000

Base 4.530000 0.00 0.00 0.00 24,009.00

COMMON STOCK USD.01296315104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHESCO TECHNOLOGIES INC

4,300.000 NHDG Local 28.740000 0.00 0.00 0.00 123,582.001.000000

Base 28.740000 0.00 0.00 0.00 123,582.00

COMMON STOCK USD.0129667D104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHESSA BANCORP INC

2,500.000 NHDG Local 11.020000 0.00 0.00 0.00 27,550.001.000000

Base 11.020000 0.00 0.00 0.00 27,550.00

REIT USD.0001297178105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHESSEX PROPERTY TRUST INC

258.000 NHHY Local 120.040000 0.00 0.00 0.00 30,970.321.000000

Base 120.040000 0.00 0.00 0.00 30,970.32

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

258.000 NHDG Local 114.650000 0.00 1.29 0.57 29,577.841.000000

Base 114.650000 0.00 1.29 0.57 29,577.84



Prepared by State StreetPage 2720

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

297178105 Total

1.29 0.570.00516.000 Local 60,548.16

Base 0.00 1.29 0.57 60,548.16

COMMON STOCK297187106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHESSEX RENTAL CORP

3,300.000 NHDG Local 3.170000 0.00 0.00 0.00 10,461.001.000000

Base 3.170000 0.00 0.00 0.00 10,461.00

COMMON STOCK USD.2297425100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHESTERLINE TECHNOLOGIES CORP

6,900.000 NHDG Local 56.100000 0.00 0.00 0.00 387,090.001.000000

Base 56.100000 0.00 0.00 0.00 387,090.00

30 Nov 2011 05 Dec 2011 USD/DTC 0.03WEEDEN + CO.

7,210.000 NHDY Local 53.230300 0.00 216.30 7.37 383,566.791.000000

Base 53.230300 0.00 216.30 7.37 383,566.79

01 Dec 2011 06 Dec 2011 USD/DTC 0.03WEEDEN + CO.

50.000 NHDY Local 54.388500 0.00 1.50 0.06 2,717.871.000000

Base 54.388500 0.00 1.50 0.06 2,717.87

20 Dec 2011 23 Dec 2011 USD/DTC 0.03PULSE TRADING LLC

6,080.000 NHDY Local 54.767400 0.00 182.40 6.40 332,796.991.000000

Base 54.767400 0.00 182.40 6.40 332,796.99

297425100 Total

400.20 13.830.0020,240.000 Local 1,106,171.65

Base 0.00 400.20 13.83 1,106,171.65

COMMON STOCK USD.01297602104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHETHAN ALLEN INTERIORS INC

3,600.000 NHDG Local 15.610000 0.00 0.00 0.00 56,196.001.000000

Base 15.610000 0.00 0.00 0.00 56,196.00
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COMMON STOCK USD.02298736109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEURONET WORLDWIDE INC

11,500.000 NHDG Local 16.300000 0.00 0.00 0.00 187,450.001.000000

Base 16.300000 0.00 0.00 0.00 187,450.00

COMMON STOCK USD.0129977A105 28 Oct 2011 02 Nov 2011 USD/DTC 0.03HEEVERS &CO. INC.EVERCORE PARTNERS INC CL A

1,760.000 NHHO Local 28.599300 0.00 52.80 0.97 50,281.001.000000

Base 28.599300 0.00 52.80 0.97 50,281.00

COMMON STOCK USD.0130063P105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXACT SCIENCES CORP

3,700.000 NHDG Local 7.630000 0.00 0.00 0.00 28,231.001.000000

Base 7.630000 0.00 0.00 0.00 28,231.00

COMMON STOCK300645108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXAR CORP

7,300.000 NHDG Local 6.230000 0.00 0.00 0.00 45,479.001.000000

Base 6.230000 0.00 0.00 0.00 45,479.00

COMMON STOCK USD.0130064E109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXACTECH INC

600.000 NHDG Local 14.260000 0.00 0.00 0.00 8,556.001.000000

Base 14.260000 0.00 0.00 0.00 8,556.00

REIT USD.0130068C109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXCEL TRUST INC

6,900.000 NHDG Local 10.020000 0.00 0.00 0.00 69,138.001.000000

Base 10.020000 0.00 0.00 0.00 69,138.00

COMMON STOCK NPV30161N101 16 Nov 2011 USD/DTC 0.01GUZMAN + COEXELON CORP

5,700.000 NHIH Local 43.941000 0.00 57.00 4.81 250,401.891.000000

Base 43.941000 0.00 57.00 4.81 250,401.89

16 Nov 2011 CANCEL USD/DTC 0.01GUZMAN + CO

-5,700.000 NHIH Local 43.941000 0.00 -57.00 -4.81 -250,401.891.000000

Base 43.941000 0.00 -57.00 -4.81 -250,401.89
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,300.000 NHHY Local 42.610000 0.00 0.00 0.00 524,103.001.000000

Base 42.610000 0.00 0.00 0.00 524,103.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,300.000 NHDG Local 40.499400 0.00 61.50 9.57 498,071.551.000000

Base 40.499400 0.00 61.50 9.57 498,071.55

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHDM Local 44.650000 0.00 0.00 0.00 254,505.001.000000

Base 44.650000 0.00 0.00 0.00 254,505.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

5,700.000 NHIH Local 43.941000 0.00 57.00 4.81 250,401.891.000000

Base 43.941000 0.00 57.00 4.81 250,401.89

30161N101 Total

118.50 14.380.0036,000.000 Local 1,527,081.44

Base 0.00 118.50 14.38 1,527,081.44

COMMON STOCK30162A108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXELIS INC

100.000 NHIH Local 10.055000 0.00 1.00 0.02 1,004.481.000000

Base 10.055000 0.00 1.00 0.02 1,004.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

13,005.000 NHIH Local 10.104800 0.00 130.05 2.52 131,280.351.000000

Base 10.104800 0.00 130.05 2.52 131,280.35

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,105.000 NHDM Local 10.160000 0.00 0.00 0.00 133,146.801.000000

Base 10.160000 0.00 0.00 0.00 133,146.80
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30162A108 Total

131.05 2.540.0026,210.000 Local 265,431.63

Base 0.00 131.05 2.54 265,431.63

COMMON STOCK USD.01302051206 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXIDE TECHNOLOGIES

13,300.000 NHDG Local 4.700000 0.00 0.00 0.00 62,510.001.000000

Base 4.700000 0.00 0.00 0.00 62,510.00

COMMON STOCK30212P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXPEDIA INC

100.000 NHIH Local 27.927500 0.00 1.00 0.05 2,791.701.000000

Base 27.927500 0.00 1.00 0.05 2,791.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 28.243100 0.00 16.00 0.87 45,172.091.000000

Base 28.243100 0.00 16.00 0.87 45,172.09

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHY Local 25.750000 0.00 0.00 0.00 36,050.001.000000

Base 25.750000 0.00 0.00 0.00 36,050.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 24.813900 0.00 7.00 0.67 34,731.791.000000

Base 24.813900 0.00 7.00 0.67 34,731.79

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 27.770000 0.00 0.00 0.00 47,209.001.000000

Base 27.770000 0.00 0.00 0.00 47,209.00

21 Dec 2011 21 Dec 2011 USD/DTCREVERSE SPLIT NON CASH

12,499.000 NHDM Local 10.612008 0.00 0.00 0.00 132,639.491.000000

Base 10.612008 0.00 0.00 0.00 132,639.49
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21 Dec 2011 21 Dec 2011 USD/DTCREVERSE SPLIT NON CASH

6,640.000 NHEU Local 10.287677 0.00 0.00 0.00 68,310.181.000000

Base 10.287677 0.00 0.00 0.00 68,310.18

21 Dec 2011 21 Dec 2011 USD/DTCREVERSE SPLIT NON CASH

4,290.000 NHHY Local 8.757037 0.00 0.00 0.00 37,567.691.000000

Base 8.757037 0.00 0.00 0.00 37,567.69

30212P105 Total

24.00 1.590.0029,629.000 Local 404,471.94

Base 0.00 24.00 1.59 404,471.94

COMMON STOCK USD.01302130109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCEXPEDITORS INTL WASH INC

1,800.000 NHIH Local 44.640000 0.00 18.00 1.54 80,332.461.000000

Base 44.640000 0.00 18.00 1.54 80,332.46

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDM Local 45.090000 0.00 0.00 0.00 81,162.001.000000

Base 45.090000 0.00 0.00 0.00 81,162.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHDZ Local 41.075800 0.00 20.00 0.79 41,055.011.000000

Base 41.075800 0.00 20.00 0.79 41,055.01

302130109 Total

38.00 2.330.004,600.000 Local 202,549.47

Base 0.00 38.00 2.33 202,549.47

COMMON STOCK USD.01302182100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXPRESS SCRIPTS INC

3,400.000 NHIH Local 46.085100 0.00 34.00 3.01 156,652.331.000000

Base 46.085100 0.00 34.00 3.01 156,652.33
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 46.011300 0.00 8.00 0.71 36,800.331.000000

Base 46.011300 0.00 8.00 0.71 36,800.33

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 47.150000 0.00 0.00 0.00 198,030.001.000000

Base 47.150000 0.00 0.00 0.00 198,030.00

302182100 Total

42.00 3.720.008,400.000 Local 391,482.66

Base 0.00 42.00 3.72 391,482.66

COMMON STOCK30219E103 06 Oct 2011 12 Oct 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INCEXPRESS INC

2,420.000 NHHO Local 22.184800 0.00 96.80 1.04 53,589.381.000000

Base 22.184800 0.00 96.80 1.04 53,589.38

REIT USD.0130225T102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXTRA SPACE STORAGE INC

13,200.000 NHDG Local 19.690000 0.00 0.00 0.00 259,908.001.000000

Base 19.690000 0.00 0.00 0.00 259,908.00

COMMON STOCK USD.0130225X103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXTERRAN HOLDINGS INC

14,700.000 NHDG Local 8.850000 0.00 0.00 0.00 130,095.001.000000

Base 8.850000 0.00 0.00 0.00 130,095.00

COMMON STOCK30226D106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXTREME NETWORKS INC

14,900.000 NHDG Local 2.830000 0.00 0.00 0.00 42,167.001.000000

Base 2.830000 0.00 0.00 0.00 42,167.00

COMMON STOCK NPV30231G102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.EXXON MOBIL CORP

31,400.000 NHIH Local 78.466600 0.00 314.00 47.31 2,463,489.931.000000

Base 78.466600 0.00 314.00 47.31 2,463,489.93
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,300.000 NHIH Local 78.378600 0.00 43.00 6.47 336,978.511.000000

Base 78.378600 0.00 43.00 6.47 336,978.51

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

8,400.000 NHIH Local 78.654800 0.00 84.00 12.69 660,603.631.000000

Base 78.654800 0.00 84.00 12.69 660,603.63

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,300.000 NHHY Local 72.630000 0.00 0.00 0.00 1,764,909.001.000000

Base 72.630000 0.00 0.00 0.00 1,764,909.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,300.000 NHDG Local 70.518700 0.00 121.50 32.91 1,713,450.001.000000

Base 70.518700 0.00 121.50 32.91 1,713,450.00

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,530.000 NHDM Local 78.380600 0.00 67.95 6.82 354,989.351.000000

Base 78.380600 0.00 67.95 6.82 354,989.35

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

44,100.000 NHDM Local 78.960000 0.00 0.00 0.00 3,482,136.001.000000

Base 78.960000 0.00 0.00 0.00 3,482,136.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,220.000 NHDM Local 82.472100 0.00 48.30 5.10 265,506.761.000000

Base 82.472100 0.00 48.30 5.10 265,506.76

30231G102 Total

678.75 111.300.00144,550.000 Local 11,042,063.18

Base 0.00 678.75 111.30 11,042,063.18
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COMMON STOCK NPV30239F106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFBL FINANCIAL GROUP INC CL A

2,800.000 NHDG Local 29.700000 0.00 0.00 0.00 83,160.001.000000

Base 29.700000 0.00 0.00 0.00 83,160.00

COMMON STOCK NPV30241L109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEI COMPANY

700.000 NHDG Local 29.410000 0.00 0.00 0.00 20,587.001.000000

Base 29.410000 0.00 0.00 0.00 20,587.00

COMMON STOCK USD.01302445101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FLIR SYSTEMS INC

100.000 NHIH Local 25.910000 0.00 1.00 0.05 2,589.951.000000

Base 25.910000 0.00 1.00 0.05 2,589.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 25.982300 0.00 13.00 0.65 33,763.341.000000

Base 25.982300 0.00 13.00 0.65 33,763.34

11 Oct 2011 14 Oct 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

13,328.000 NHDZ Local 26.808600 0.00 266.56 6.87 357,031.591.000000

Base 26.808600 0.00 266.56 6.87 357,031.59

12 Oct 2011 17 Oct 2011 USD/DTC 0.02PIPELINE TRADING SYSTEMS LLC

14,872.000 NHDZ Local 26.542100 0.00 297.44 7.58 394,429.091.000000

Base 26.542100 0.00 297.44 7.58 394,429.09

10 Nov 2011 16 Nov 2011 USD/DTC 0.04WILLIAMS CAPITAL GROUP LP (THE)

78,800.000 NHDZ Local 25.547100 0.00 3,152.00 38.66 2,009,920.821.000000

Base 25.547100 0.00 3,152.00 38.66 2,009,920.82

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 26.080000 0.00 0.00 0.00 36,512.001.000000

Base 26.080000 0.00 0.00 0.00 36,512.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHDZ Local 25.456400 0.00 28.00 0.68 35,610.281.000000

Base 25.456400 0.00 28.00 0.68 35,610.28
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302445101 Total

3,758.00 54.490.00111,200.000 Local 2,869,857.07

Base 0.00 3,758.00 54.49 2,869,857.07

COMMON STOCK30247C301 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFBR + CO

11,300.000 NHDG Local 2.510000 0.00 0.00 0.00 28,363.001.000000

Base 2.510000 0.00 0.00 0.00 28,363.00

COMMON STOCK USD.1302491303 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FMC CORP

600.000 NHIH Local 81.561700 0.00 6.00 0.94 48,930.081.000000

Base 81.561700 0.00 6.00 0.94 48,930.08

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHDM Local 82.280000 0.00 0.00 0.00 49,368.001.000000

Base 82.280000 0.00 0.00 0.00 49,368.00

302491303 Total

6.00 0.940.001,200.000 Local 98,298.08

Base 0.00 6.00 0.94 98,298.08

COMMON STOCK USD.0130249U101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FMC TECHNOLOGIES INC

100.000 NHIH Local 48.845000 0.00 1.00 0.09 4,883.411.000000

Base 48.845000 0.00 1.00 0.09 4,883.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 48.882500 0.00 24.00 2.25 117,291.751.000000

Base 48.882500 0.00 24.00 2.25 117,291.75

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 47.340000 0.00 0.00 0.00 118,350.001.000000

Base 47.340000 0.00 0.00 0.00 118,350.00
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16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHDZ Local 49.175800 0.00 18.00 0.85 44,239.371.000000

Base 49.175800 0.00 18.00 0.85 44,239.37

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHEU Local 49.459700 0.00 12.00 0.76 39,555.001.000000

Base 49.459700 0.00 12.00 0.76 39,555.00

30249U101 Total

55.00 3.950.006,700.000 Local 324,319.53

Base 0.00 55.00 3.95 324,319.53

COMMON STOCK USD.01302520101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFNB CORP

28,600.000 NHDG Local 9.270000 0.00 0.00 0.00 265,122.001.000000

Base 9.270000 0.00 0.00 0.00 265,122.00

COMMON STOCK USD.1302563101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFPIC INSURANCE GROUP INC

1,800.000 NHDG Local 41.990000 0.00 0.00 0.00 75,582.001.000000

Base 41.990000 0.00 0.00 0.00 75,582.00

20 Oct 2011 20 Oct 2011 USD/DTCMERGER

2,989.000 NHHZ Local 42.000000 0.00 0.00 0.00 125,538.001.000000

Base 42.000000 0.00 0.00 0.00 125,538.00

302563101 Total

0.00 0.000.004,789.000 Local 201,120.00

Base 0.00 0.00 0.00 201,120.00

COMMON STOCK NPV302633102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFSI INTL INC

8,700.000 NHDG Local 2.000000 0.00 0.00 0.00 17,400.001.000000

Base 2.000000 0.00 0.00 0.00 17,400.00
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COMMON STOCK USD.01302693106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFXCM INC A

3,900.000 NHDG Local 14.080000 0.00 0.00 0.00 54,912.001.000000

Base 14.080000 0.00 0.00 0.00 54,912.00

COMMON STOCK USD.01302941109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFTI CONSULTING INC

9,700.000 NHDG Local 38.010000 0.00 0.00 0.00 368,697.001.000000

Base 38.010000 0.00 0.00 0.00 368,697.00

COMMON STOCK USD.01303250104 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEFAIR ISAAC CORP

300.000 NHIH Local 36.382400 0.00 0.00 0.21 10,914.511.000000

Base 36.382400 0.00 0.00 0.21 10,914.51

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHDG Local 24.220000 0.00 0.00 0.00 92,036.001.000000

Base 24.220000 0.00 0.00 0.00 92,036.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHHZ Local 35.708300 0.00 9.00 0.42 21,415.561.000000

Base 35.708300 0.00 9.00 0.42 21,415.56

303250104 Total

9.00 0.630.004,700.000 Local 124,366.07

Base 0.00 9.00 0.63 124,366.07

COMMON STOCK USD.01303726103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFAIRCHILD SEMICONDUCTOR INTE

2,600.000 NHHY Local 10.800000 0.00 0.00 0.00 28,080.001.000000

Base 10.800000 0.00 0.00 0.00 28,080.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 10.823900 0.00 13.00 0.55 28,128.591.000000

Base 10.823900 0.00 13.00 0.55 28,128.59
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303726103 Total

13.00 0.550.005,200.000 Local 56,208.59

Base 0.00 13.00 0.55 56,208.59

COMMON STOCK305560302 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFAIRPOINT COMMUNICATIONS INC

4,400.000 NHDG Local 5.490000 0.00 0.00 0.00 24,156.001.000000

Base 5.490000 0.00 0.00 0.00 24,156.00

COMMON STOCK USD.1307000109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCFAMILY DOLLAR STORES

200.000 NHIH Local 57.150000 0.00 2.00 0.22 11,427.781.000000

Base 57.150000 0.00 2.00 0.22 11,427.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 57.123100 0.00 8.00 0.88 45,689.601.000000

Base 57.123100 0.00 8.00 0.88 45,689.60

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 58.150000 0.00 0.00 0.00 58,150.001.000000

Base 58.150000 0.00 0.00 0.00 58,150.00

307000109 Total

10.00 1.100.002,000.000 Local 115,267.38

Base 0.00 10.00 1.10 115,267.38

COMMON STOCK USD1.307675108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFARMER BROS CO

1,500.000 NHDG Local 5.670000 0.00 0.00 0.00 8,505.001.000000

Base 5.670000 0.00 0.00 0.00 8,505.00

COMMON STOCK USD.01311900104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FASTENAL CO

600.000 NHIH Local 41.050000 0.00 6.00 0.47 24,623.531.000000

Base 41.050000 0.00 6.00 0.47 24,623.53
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 41.098900 0.00 22.00 1.74 90,393.841.000000

Base 41.098900 0.00 22.00 1.74 90,393.84

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,610.000 NHDM Local 33.832300 0.00 39.15 1.70 88,261.451.000000

Base 33.832300 0.00 39.15 1.70 88,261.45

24 Oct 2011 27 Oct 2011 USD/DTC 0.05WILLIAM BLAIR & COMPANY L.L.C

7,617.000 NHIB Local 35.656000 0.00 380.85 5.22 271,205.681.000000

Base 35.656000 0.00 380.85 5.22 271,205.68

11 Nov 2011 16 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,378.000 NHIB Local 41.093700 0.00 33.78 2.67 138,778.071.000000

Base 41.093700 0.00 33.78 2.67 138,778.07

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 41.230000 0.00 0.00 0.00 115,444.001.000000

Base 41.230000 0.00 0.00 0.00 115,444.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.02LIQUIDNETINC

11,744.000 NHDZ Local 41.083300 0.00 234.88 9.27 482,238.131.000000

Base 41.083300 0.00 234.88 9.27 482,238.13

16 Nov 2011 21 Nov 2011 USD/DTC 0.04CJS SECURITIES INC

18,856.000 NHDZ Local 41.192000 0.00 754.24 14.92 775,947.191.000000

Base 41.192000 0.00 754.24 14.92 775,947.19

02 Dec 2011 07 Dec 2011 USD/DTC 0.05BNY CONVERGEX

14,790.000 NHIB Local 41.860200 0.00 739.50 11.89 618,360.971.000000

Base 41.860200 0.00 739.50 11.89 618,360.97

08 Dec 2011 13 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.

7,245.000 NHIB Local 41.452700 0.00 217.35 5.77 300,101.691.000000

Base 41.452700 0.00 217.35 5.77 300,101.69
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16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,600.000 NHDZ Local 41.966900 0.00 52.00 2.09 109,059.851.000000

Base 41.966900 0.00 52.00 2.09 109,059.85

311900104 Total

2,479.75 55.740.0074,440.000 Local 3,014,414.40

Base 0.00 2,479.75 55.74 3,014,414.40

COMMON STOCK USD1.313148306 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEDERAL AGRIC MTG CORP CL C

2,200.000 NHDG Local 18.980000 0.00 0.00 0.00 41,756.001.000000

Base 18.980000 0.00 0.00 0.00 41,756.00

REIT USD.01313747206 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEDERAL REALTY INVS TRUST

300.000 NHHY Local 82.410000 0.00 0.00 0.00 24,723.001.000000

Base 82.410000 0.00 0.00 0.00 24,723.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 79.416700 0.00 1.50 0.46 23,823.051.000000

Base 79.416700 0.00 1.50 0.46 23,823.05

313747206 Total

1.50 0.460.00600.000 Local 48,546.05

Base 0.00 1.50 0.46 48,546.05

COMMON STOCK USD1.313855108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFEDERAL SIGNAL CORP

12,800.000 NHDG Local 4.620000 0.00 0.00 0.00 59,136.001.000000

Base 4.620000 0.00 0.00 0.00 59,136.00

COMMON STOCK NPV314211103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FEDERATED INVESTORS INC CL B

600.000 NHIH Local 16.910000 0.00 6.00 0.19 10,139.811.000000

Base 16.910000 0.00 6.00 0.19 10,139.81
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 17.040000 0.00 2.00 0.07 3,405.931.000000

Base 17.040000 0.00 2.00 0.07 3,405.93

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 16.910000 0.00 0.00 0.00 13,528.001.000000

Base 16.910000 0.00 0.00 0.00 13,528.00

314211103 Total

8.00 0.260.001,600.000 Local 27,073.74

Base 0.00 8.00 0.26 27,073.74

COMMON STOCK USD.131428X106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FEDEX CORP

2,000.000 NHIH Local 82.042800 0.00 20.00 3.15 164,062.451.000000

Base 82.042800 0.00 20.00 3.15 164,062.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 81.700000 0.00 2.00 0.31 16,337.691.000000

Base 81.700000 0.00 2.00 0.31 16,337.69

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 82.096100 0.00 5.00 0.79 41,042.261.000000

Base 82.096100 0.00 5.00 0.79 41,042.26

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHY Local 67.680000 0.00 0.00 0.00 372,240.001.000000

Base 67.680000 0.00 0.00 0.00 372,240.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 65.842000 0.00 27.50 6.96 362,096.541.000000

Base 65.842000 0.00 27.50 6.96 362,096.54
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHDM Local 81.410000 0.00 0.00 0.00 219,807.001.000000

Base 81.410000 0.00 0.00 0.00 219,807.00

31428X106 Total

54.50 11.210.0016,400.000 Local 1,175,585.94

Base 0.00 54.50 11.21 1,175,585.94

REIT USD.0131430F101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFELCOR LODGING TRUST INC

14,300.000 NHDG Local 2.300000 0.00 0.00 0.00 32,890.001.000000

Base 2.300000 0.00 0.00 0.00 32,890.00

COMMON STOCK USD1.315405100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFERRO CORP

19,900.000 NHDG Local 6.560000 0.00 0.00 0.00 130,544.001.000000

Base 6.560000 0.00 0.00 0.00 130,544.00

COMMON STOCK NPV315616102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.F5 NETWORKS INC

200.000 NHIH Local 112.965000 0.00 2.00 0.43 22,590.571.000000

Base 112.965000 0.00 2.00 0.43 22,590.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

494.000 NHIH Local 111.817700 0.00 4.94 1.06 55,231.941.000000

Base 111.817700 0.00 4.94 1.06 55,231.94

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

694.000 NHDM Local 110.620000 0.00 0.00 0.00 76,770.281.000000

Base 110.620000 0.00 0.00 0.00 76,770.28

315616102 Total

6.94 1.490.001,388.000 Local 154,592.79

Base 0.00 6.94 1.49 154,592.79
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COMMON STOCK USD.0131620M106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIDELITY NATIONAL INFORMATIO

1,000.000 NHIH Local 24.868500 0.00 10.00 0.48 24,858.021.000000

Base 24.868500 0.00 10.00 0.48 24,858.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 24.898800 0.00 13.00 0.62 32,354.821.000000

Base 24.898800 0.00 13.00 0.62 32,354.82

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHY Local 24.320000 0.00 0.00 0.00 111,872.001.000000

Base 24.320000 0.00 0.00 0.00 111,872.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 23.738800 0.00 23.00 2.10 109,173.381.000000

Base 23.738800 0.00 23.00 2.10 109,173.38

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDM Local 25.000000 0.00 0.00 0.00 57,500.001.000000

Base 25.000000 0.00 0.00 0.00 57,500.00

31620M106 Total

46.00 3.200.0013,800.000 Local 335,758.22

Base 0.00 46.00 3.20 335,758.22

COMMON STOCK31620R105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIDELITY NATIONAL FINL A

4,000.000 NHHY Local 15.180000 0.00 0.00 0.00 60,720.001.000000

Base 15.180000 0.00 0.00 0.00 60,720.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 14.384900 0.00 20.00 1.11 57,518.491.000000

Base 14.384900 0.00 20.00 1.11 57,518.49
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31620R105 Total

20.00 1.110.008,000.000 Local 118,238.49

Base 0.00 20.00 1.11 118,238.49

COMMON STOCK316500107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIDUS INVESTMENT CORP

900.000 NHDG Local 13.080000 0.00 0.00 0.00 11,772.001.000000

Base 13.080000 0.00 0.00 0.00 11,772.00

COMMON STOCK NPV316773100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIFTH THIRD BANCORP

4,100.000 NHIH Local 11.855900 0.00 41.00 0.93 48,567.261.000000

Base 11.855900 0.00 41.00 0.93 48,567.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,800.000 NHIH Local 11.912000 0.00 38.00 0.87 45,226.731.000000

Base 11.912000 0.00 38.00 0.87 45,226.73

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,500.000 NHHY Local 10.100000 0.00 0.00 0.00 166,650.001.000000

Base 10.100000 0.00 0.00 0.00 166,650.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,500.000 NHDG Local 9.908900 0.00 82.50 3.14 163,411.211.000000

Base 9.908900 0.00 82.50 3.14 163,411.21

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHDM Local 11.870000 0.00 0.00 0.00 93,773.001.000000

Base 11.870000 0.00 0.00 0.00 93,773.00

316773100 Total

161.50 4.940.0048,800.000 Local 517,628.20

Base 0.00 161.50 4.94 517,628.20
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COMMON STOCK USD.0131678A103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIFTH STREET FINANCE CORP

16,300.000 NHDG Local 9.660000 0.00 0.00 0.00 157,458.001.000000

Base 9.660000 0.00 0.00 0.00 157,458.00

12 Oct 2011 12 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.282 NHHZ Local 6.666666 0.00 0.00 0.00 1.881.000000

Base 6.666666 0.00 0.00 0.00 1.88

16 Nov 2011 16 Nov 2011 USD/DTCSALE OF FRACTIONAL S

0.878 NHHZ Local 7.482915 0.00 0.00 0.00 6.571.000000

Base 7.482915 0.00 0.00 0.00 6.57

13 Dec 2011 13 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.858 NHHZ Local 6.596736 0.00 0.00 0.00 5.661.000000

Base 6.596736 0.00 0.00 0.00 5.66

31678A103 Total

0.00 0.000.0016,302.018 Local 157,472.11

Base 0.00 0.00 0.00 157,472.11

COMMON STOCK USD.01317585404 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFINANCIAL INSTITUTIONS INC

3,100.000 NHDG Local 15.650000 0.00 0.00 0.00 48,515.001.000000

Base 15.650000 0.00 0.00 0.00 48,515.00

COMMON STOCK USD.01317923100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFINISH LINE/THE   CL A

8,300.000 NHDG Local 20.890000 0.00 0.00 0.00 173,387.001.000000

Base 20.890000 0.00 0.00 0.00 173,387.00

COMMON STOCK31847R102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST AMERICAN FINANCIAL

23,800.000 NHDG Local 12.230000 0.00 0.00 0.00 291,074.001.000000

Base 12.230000 0.00 0.00 0.00 291,074.00
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COMMON STOCK USD.0131866P102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST BANCORP INC/ME

1,900.000 NHDG Local 12.620000 0.00 0.00 0.00 23,978.001.000000

Base 12.620000 0.00 0.00 0.00 23,978.00

COMMON STOCK NPV318910106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST BANCORP/NC

3,400.000 NHDG Local 10.860000 0.00 0.00 0.00 36,924.001.000000

Base 10.860000 0.00 0.00 0.00 36,924.00

COMMON STOCK319383105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST BUSEY CORP

17,400.000 NHDG Local 4.720000 0.00 0.00 0.00 82,128.001.000000

Base 4.720000 0.00 0.00 0.00 82,128.00

COMMON STOCK USD1.319829107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST COMMONWEALTH FINL CORP

23,700.000 NHDG Local 3.900000 0.00 0.00 0.00 92,430.001.000000

Base 3.900000 0.00 0.00 0.00 92,430.00

COMMON STOCK USD1.31983A103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST COMMUNITY BANCSHARES

3,500.000 NHDG Local 10.200000 0.00 0.00 0.00 35,700.001.000000

Base 10.200000 0.00 0.00 0.00 35,700.00

COMMON STOCK319850103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST CONNECTICUT BANCORP

3,900.000 NHDG Local 11.390000 0.00 0.00 0.00 44,421.001.000000

Base 11.390000 0.00 0.00 0.00 44,421.00

COMMON STOCK USD.0132006W106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST DEFIANCE FINL CORP

2,100.000 NHDG Local 14.360000 0.00 0.00 0.00 30,156.001.000000

Base 14.360000 0.00 0.00 0.00 30,156.00

COMMON STOCK NPV320209109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST FINANCIAL BANCORP

13,100.000 NHDG Local 15.370000 0.00 0.00 0.00 201,347.001.000000

Base 15.370000 0.00 0.00 0.00 201,347.00
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COMMON STOCK USD.0132020R109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST FINL BANKSHARES INC

3,800.000 NHDG Local 28.360000 0.00 0.00 0.00 107,768.001.000000

Base 28.360000 0.00 0.00 0.00 107,768.00

COMMON STOCK NPV320218100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST FINANCIAL CORP/INDIANA

2,500.000 NHDG Local 29.920000 0.00 0.00 0.00 74,800.001.000000

Base 29.920000 0.00 0.00 0.00 74,800.00

COMMON STOCK USD.01320239106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST FINANCIAL HOLDINGS INC

3,700.000 NHDG Local 4.790000 0.00 0.00 0.00 17,723.001.000000

Base 4.790000 0.00 0.00 0.00 17,723.00

COMMON STOCK320517105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST HORIZON NATIONAL CORP

2,200.000 NHIH Local 7.075900 0.00 22.00 0.30 15,544.681.000000

Base 7.075900 0.00 22.00 0.30 15,544.68

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 7.140000 0.00 1.00 0.01 712.991.000000

Base 7.140000 0.00 1.00 0.01 712.99

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,300.000 NHHY Local 5.960000 0.00 0.00 0.00 37,548.001.000000

Base 5.960000 0.00 0.00 0.00 37,548.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,300.000 NHDG Local 5.555600 0.00 31.50 0.68 34,968.101.000000

Base 5.555600 0.00 31.50 0.68 34,968.10

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDM Local 7.130000 0.00 0.00 0.00 16,399.001.000000

Base 7.130000 0.00 0.00 0.00 16,399.00
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320517105 Total

54.50 0.990.0017,200.000 Local 105,172.77

Base 0.00 54.50 0.99 105,172.77

REIT USD.0132054K103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST INDUSTRIAL REALTY TR

19,600.000 NHDG Local 8.110000 0.00 0.00 0.00 158,956.001.000000

Base 8.110000 0.00 0.00 0.00 158,956.00

COMMON STOCK NPV32055Y201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST INTERSTATE BANCSYS/MT

3,500.000 NHDG Local 11.040000 0.00 0.00 0.00 38,640.001.000000

Base 11.040000 0.00 0.00 0.00 38,640.00

COMMON STOCK USD.1320734106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST OF LONG ISLAND CORP

1,700.000 NHDG Local 24.030000 0.00 0.00 0.00 40,851.001.000000

Base 24.030000 0.00 0.00 0.00 40,851.00

COMMON STOCK NPV320817109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST MERCHANTS CORP

5,700.000 NHDG Local 7.750000 0.00 0.00 0.00 44,175.001.000000

Base 7.750000 0.00 0.00 0.00 44,175.00

COMMON STOCK USD.01320867104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST MIDWEST BANCORP INC/IL

16,800.000 NHDG Local 8.140000 0.00 0.00 0.00 136,752.001.000000

Base 8.140000 0.00 0.00 0.00 136,752.00

31 Oct 2011 03 Nov 2011 USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.

2,980.000 NHHO Local 9.352200 0.00 59.60 0.54 27,809.421.000000

Base 9.352200 0.00 59.60 0.54 27,809.42

320867104 Total

59.60 0.540.0019,780.000 Local 164,561.42

Base 0.00 59.60 0.54 164,561.42
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COMMON STOCK USD.0133582V108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST NIAGARA FINANCIAL GRP

5,700.000 NHHY Local 9.150000 0.00 0.00 0.00 52,155.001.000000

Base 9.150000 0.00 0.00 0.00 52,155.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 8.458600 0.00 28.50 0.93 48,184.591.000000

Base 8.458600 0.00 28.50 0.93 48,184.59

33582V108 Total

28.50 0.930.0011,400.000 Local 100,339.59

Base 0.00 28.50 0.93 100,339.59

COMMON STOCK USD.0133589V101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST PACTRUST BANCORP INC

2,200.000 NHDG Local 11.690000 0.00 0.00 0.00 25,718.001.000000

Base 11.690000 0.00 0.00 0.00 25,718.00

REIT USD.00133610F109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST POTOMAC REALTY TRUST

11,200.000 NHDG Local 13.360000 0.00 0.00 0.00 149,632.001.000000

Base 13.360000 0.00 0.00 0.00 149,632.00

COMMON STOCK USD.0133616C100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRST REPUBLIC BANK/SAN FRAN

1,300.000 NHHY Local 23.160000 0.00 0.00 0.00 30,108.001.000000

Base 23.160000 0.00 0.00 0.00 30,108.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 22.682800 0.00 6.50 0.57 29,480.571.000000

Base 22.682800 0.00 6.50 0.57 29,480.57

33616C100 Total

6.50 0.570.002,600.000 Local 59,588.57

Base 0.00 6.50 0.57 59,588.57
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COMMON STOCK336433107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FIRST SOLAR INC

200.000 NHIH Local 45.575000 0.00 2.00 0.18 9,112.821.000000

Base 45.575000 0.00 2.00 0.18 9,112.82

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 44.995000 0.00 3.00 0.26 13,495.241.000000

Base 44.995000 0.00 3.00 0.26 13,495.24

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHDM Local 44.650000 0.00 0.00 0.00 22,325.001.000000

Base 44.650000 0.00 0.00 0.00 22,325.00

336433107 Total

5.00 0.440.001,000.000 Local 44,933.06

Base 0.00 5.00 0.44 44,933.06

COMMON STOCK NPV336901103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH1ST SOURCE CORP

3,400.000 NHDG Local 22.750000 0.00 0.00 0.00 77,350.001.000000

Base 22.750000 0.00 0.00 0.00 77,350.00

COMMON STOCK USD.0133740N105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH1ST UNITED BANCORP INC/NORTH

6,100.000 NHDG Local 5.250000 0.00 0.00 0.00 32,025.001.000000

Base 5.250000 0.00 0.00 0.00 32,025.00

COMMON STOCK USD.01337738108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FISERV INC

1,200.000 NHIH Local 57.993300 0.00 12.00 1.34 69,578.621.000000

Base 57.993300 0.00 12.00 1.34 69,578.62

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHY Local 50.770000 0.00 0.00 0.00 25,385.001.000000

Base 50.770000 0.00 0.00 0.00 25,385.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 51.078100 0.00 2.50 0.50 25,536.051.000000

Base 51.078100 0.00 2.50 0.50 25,536.05

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 57.810000 0.00 0.00 0.00 69,372.001.000000

Base 57.810000 0.00 0.00 0.00 69,372.00

337738108 Total

14.50 1.840.003,400.000 Local 189,871.67

Base 0.00 14.50 1.84 189,871.67

COMMON STOCK337756209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFISHER COMMUNICATIONS INC

1,900.000 NHDG Local 26.910000 0.00 0.00 0.00 51,129.001.000000

Base 26.910000 0.00 0.00 0.00 51,129.00

COMMON STOCK NPV337915102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIRSTMERIT CORP

24,700.000 NHDG Local 12.520000 0.00 0.00 0.00 309,244.001.000000

Base 12.520000 0.00 0.00 0.00 309,244.00

COMMON STOCK USD.01337930507 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFLAGSTAR BANCORP INC

44,100.000 NHDG Local 0.660000 0.00 0.00 0.00 29,106.001.000000

Base 0.660000 0.00 0.00 0.00 29,106.00

COMMON STOCK USD.1337932107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COFIRSTENERGY CORP

3,600.000 NHIH Local 44.806900 0.00 36.00 3.10 161,265.741.000000

Base 44.806900 0.00 36.00 3.10 161,265.74

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHY Local 44.910000 0.00 0.00 0.00 354,789.001.000000

Base 44.910000 0.00 0.00 0.00 354,789.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 42.735400 0.00 39.50 6.49 337,563.671.000000

Base 42.735400 0.00 39.50 6.49 337,563.67

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHDM Local 44.720000 0.00 0.00 0.00 160,992.001.000000

Base 44.720000 0.00 0.00 0.00 160,992.00

337932107 Total

75.50 9.590.0023,000.000 Local 1,014,610.41

Base 0.00 75.50 9.59 1,014,610.41

COMMON STOCK USD.0133832D106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFIVE STAR QUALITY CARE

9,400.000 NHDG Local 2.740000 0.00 0.00 0.00 25,756.001.000000

Base 2.740000 0.00 0.00 0.00 25,756.00

COMMON STOCK USD.01343412102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FLUOR CORP

800.000 NHIH Local 54.893800 0.00 8.00 0.84 43,906.201.000000

Base 54.893800 0.00 8.00 0.84 43,906.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 54.781900 0.00 8.00 0.84 43,816.681.000000

Base 54.781900 0.00 8.00 0.84 43,816.68

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 54.670000 0.00 0.00 0.00 87,472.001.000000

Base 54.670000 0.00 0.00 0.00 87,472.00

343412102 Total

16.00 1.680.003,200.000 Local 175,194.88

Base 0.00 16.00 1.68 175,194.88
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COMMON STOCK USD.01343468104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFLOW INTL CORP

2,600.000 NHDG Local 2.080000 0.00 0.00 0.00 5,408.001.000000

Base 2.080000 0.00 0.00 0.00 5,408.00

COMMON STOCK USD.01343873105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFLUSHING FINANCIAL CORP

7,000.000 NHDG Local 11.960000 0.00 0.00 0.00 83,720.001.000000

Base 11.960000 0.00 0.00 0.00 83,720.00

COMMON STOCK USD.01344849104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFOOT LOCKER INC

2,700.000 NHHY Local 20.090000 0.00 0.00 0.00 54,243.001.000000

Base 20.090000 0.00 0.00 0.00 54,243.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 19.061700 0.00 13.50 0.99 51,452.101.000000

Base 19.061700 0.00 13.50 0.99 51,452.10

344849104 Total

13.50 0.990.005,400.000 Local 105,695.10

Base 0.00 13.50 0.99 105,695.10

COMMON STOCK345203202 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFORCE PROTECTION INC

9,700.000 NHDG Local 4.010000 0.00 0.00 0.00 38,897.001.000000

Base 4.010000 0.00 0.00 0.00 38,897.00

16 Dec 2011 19 Dec 2011 USD/DTCTENDER OFFER

15,620.000 NHHZ Local 5.520000 0.00 0.00 0.00 86,222.401.000000

Base 5.520000 0.00 0.00 0.00 86,222.40

16 Dec 2011 19 Dec 2011 USD/DTCTENDER OFFER

6,400.000 NHIH Local 5.520000 0.00 0.00 0.00 35,328.001.000000

Base 5.520000 0.00 0.00 0.00 35,328.00
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345203202 Total

0.00 0.000.0031,720.000 Local 160,447.40

Base 0.00 0.00 0.00 160,447.40

COMMON STOCK USD.01345370860 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FORD MOTOR CO

900.000 NHIH Local 10.731700 0.00 9.00 0.19 9,649.341.000000

Base 10.731700 0.00 9.00 0.19 9,649.34

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

32,100.000 NHIH Local 10.740900 0.00 321.00 6.62 344,455.271.000000

Base 10.740900 0.00 321.00 6.62 344,455.27

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

30,300.000 NHHY Local 9.670000 0.00 0.00 0.00 293,001.001.000000

Base 9.670000 0.00 0.00 0.00 293,001.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

30,300.000 NHDG Local 9.688400 0.00 151.50 5.64 293,401.381.000000

Base 9.688400 0.00 151.50 5.64 293,401.38

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

33,000.000 NHDM Local 11.020000 0.00 0.00 0.00 363,660.001.000000

Base 11.020000 0.00 0.00 0.00 363,660.00

345370860 Total

481.50 12.450.00126,600.000 Local 1,304,166.99

Base 0.00 481.50 12.45 1,304,166.99

COMMON STOCK345550107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFOREST CITY ENTERPRISES CL A

2,400.000 NHHY Local 10.660000 0.00 0.00 0.00 25,584.001.000000

Base 10.660000 0.00 0.00 0.00 25,584.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 9.467500 0.00 12.00 0.44 22,709.561.000000

Base 9.467500 0.00 12.00 0.44 22,709.56

345550107 Total

12.00 0.440.004,800.000 Local 48,293.56

Base 0.00 12.00 0.44 48,293.56

COMMON STOCK USD.1345838106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FOREST LABORATORIES INC

2,500.000 NHIH Local 29.966800 0.00 25.00 1.44 74,890.561.000000

Base 29.966800 0.00 25.00 1.44 74,890.56

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHY Local 30.790000 0.00 0.00 0.00 178,582.001.000000

Base 30.790000 0.00 0.00 0.00 178,582.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,800.000 NHDG Local 29.725600 0.00 29.00 3.32 172,376.161.000000

Base 29.725600 0.00 29.00 3.32 172,376.16

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 30.280000 0.00 0.00 0.00 75,700.001.000000

Base 30.280000 0.00 0.00 0.00 75,700.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

6,400.000 NHDF Local 30.225800 0.00 32.00 3.71 193,409.411.000000

Base 30.225800 0.00 32.00 3.71 193,409.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

5,100.000 NHDF Local 29.993500 0.00 35.70 2.94 152,928.211.000000

Base 29.993500 0.00 35.70 2.94 152,928.21
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17 Nov 2011 22 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,800.000 NHDF Local 29.376900 0.00 26.60 2.15 111,603.471.000000

Base 29.376900 0.00 26.60 2.15 111,603.47

18 Nov 2011 23 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,900.000 NHDF Local 29.362000 0.00 27.30 2.20 114,482.301.000000

Base 29.362000 0.00 27.30 2.20 114,482.30

21 Nov 2011 25 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,600.000 NHDF Local 29.005400 0.00 32.20 2.57 133,390.071.000000

Base 29.005400 0.00 32.20 2.57 133,390.07

22 Nov 2011 28 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

8,200.000 NHDF Local 29.275600 0.00 41.00 4.61 240,014.311.000000

Base 29.275600 0.00 41.00 4.61 240,014.31

23 Nov 2011 29 Nov 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

4,600.000 NHDF Local 28.886800 0.00 23.00 2.55 132,853.731.000000

Base 28.886800 0.00 23.00 2.55 132,853.73

28 Nov 2011 01 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

7,900.000 NHDF Local 29.150400 0.00 55.30 4.43 230,228.431.000000

Base 29.150400 0.00 55.30 4.43 230,228.43

345838106 Total

327.10 29.920.0061,100.000 Local 1,810,458.65

Base 0.00 327.10 29.92 1,810,458.65

COMMON STOCK USD1.346233109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFORESTAR GROUP INC

7,900.000 NHDG Local 11.410000 0.00 0.00 0.00 90,139.001.000000

Base 11.410000 0.00 0.00 0.00 90,139.00
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COMMON STOCK346375108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFORMFACTOR INC

11,342.000 NHDG Local 6.680000 0.00 0.00 0.00 75,764.561.000000

Base 6.680000 0.00 0.00 0.00 75,764.56

COMMON STOCK USD.0134954W104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFORTEGRA FINANCIAL CORP

1,200.000 NHDG Local 5.210000 0.00 0.00 0.00 6,252.001.000000

Base 5.210000 0.00 0.00 0.00 6,252.00

COMMON STOCK USD.0134964C106 04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)FORTUNE BRANDS HOME + SECURI

2,800.000 NHDG Local 11.936400 0.00 14.00 0.65 33,407.271.000000

Base 11.936400 0.00 14.00 0.65 33,407.27

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

10,975.000 NHDM Local 14.097200 0.00 164.63 2.98 154,549.161.000000

Base 14.097200 0.00 164.63 2.98 154,549.16

34964C106 Total

178.63 3.630.0013,775.000 Local 187,956.43

Base 0.00 178.63 3.63 187,956.43

COMMON STOCK USD.01350060109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFOSTER (LB) CO A

2,100.000 NHDG Local 23.590000 0.00 0.00 0.00 49,539.001.000000

Base 23.590000 0.00 0.00 0.00 49,539.00

COMMON STOCK USD.0135137T108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFOX CHASE BANCORP INC

3,200.000 NHDG Local 12.800000 0.00 0.00 0.00 40,960.001.000000

Base 12.800000 0.00 0.00 0.00 40,960.00

COMMON STOCK351793104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRANCESCAS HOLDINGS CORP

1,500.000 NHDG Local 19.820000 0.00 0.00 0.00 29,730.001.000000

Base 19.820000 0.00 0.00 0.00 29,730.00
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COMMON STOCK USD.05353469109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRANKLIN COVEY CO

3,000.000 NHDG Local 8.370000 0.00 0.00 0.00 25,110.001.000000

Base 8.370000 0.00 0.00 0.00 25,110.00

COMMON STOCK USD.1353514102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRANKLIN ELECTRIC CO INC

300.000 NHDG Local 39.800000 0.00 0.00 0.00 11,940.001.000000

Base 39.800000 0.00 0.00 0.00 11,940.00

COMMON STOCK35353C102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRANKLIN FINANCIAL CORP/VA

3,100.000 NHDG Local 11.230000 0.00 0.00 0.00 34,813.001.000000

Base 11.230000 0.00 0.00 0.00 34,813.00

COMMON STOCK USD.1354613101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FRANKLIN RESOURCES INC

900.000 NHIH Local 103.200000 0.00 9.00 1.78 92,869.221.000000

Base 103.200000 0.00 9.00 1.78 92,869.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

361.000 NHIH Local 103.377313 0.00 3.61 0.72 37,314.881.000000

Base 103.377313 0.00 3.61 0.72 37,314.88

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,261.000 NHDM Local 104.920000 0.00 0.00 0.00 132,304.121.000000

Base 104.920000 0.00 0.00 0.00 132,304.12

354613101 Total

12.61 2.500.002,522.000 Local 262,488.22

Base 0.00 12.61 2.50 262,488.22

REIT USD.000135471R106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRANKLIN STREET PROPERTIES C

15,900.000 NHDG Local 11.690000 0.00 0.00 0.00 185,871.001.000000

Base 11.690000 0.00 0.00 0.00 185,871.00
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COMMON STOCK NPV356108100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRED S INC CLASS A

8,800.000 NHDG Local 11.240000 0.00 0.00 0.00 98,912.001.000000

Base 11.240000 0.00 0.00 0.00 98,912.00

COMMON STOCK USD.135671D857 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FREEPORT MCMORAN COPPER

4,300.000 NHIH Local 39.043700 0.00 43.00 3.22 167,841.691.000000

Base 39.043700 0.00 43.00 3.22 167,841.69

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 39.075000 0.00 2.00 0.15 7,812.851.000000

Base 39.075000 0.00 2.00 0.15 7,812.85

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,900.000 NHIH Local 38.662800 0.00 39.00 2.90 150,743.021.000000

Base 38.662800 0.00 39.00 2.90 150,743.02

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,400.000 NHDM Local 39.690000 0.00 0.00 0.00 333,396.001.000000

Base 39.690000 0.00 0.00 0.00 333,396.00

35671D857 Total

84.00 6.270.0016,800.000 Local 659,793.56

Base 0.00 84.00 6.27 659,793.56

COMMON STOCK USD.01357023100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFREIGHTCAR AMERICA INC

2,600.000 NHDG Local 14.890000 0.00 0.00 0.00 38,714.001.000000

Base 14.890000 0.00 0.00 0.00 38,714.00

COMMON STOCK USD.2535906A108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.FRONTIER COMMUNICATIONS CORP

1,900.000 NHIH Local 5.430300 0.00 19.00 0.20 10,298.371.000000

Base 5.430300 0.00 19.00 0.20 10,298.37
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,700.000 NHIH Local 5.403700 0.00 67.00 0.70 36,137.091.000000

Base 5.403700 0.00 67.00 0.70 36,137.09

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

17,800.000 NHHY Local 6.110000 0.00 0.00 0.00 108,758.001.000000

Base 6.110000 0.00 0.00 0.00 108,758.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,800.000 NHDG Local 5.455500 0.00 89.00 1.87 97,017.031.000000

Base 5.455500 0.00 89.00 1.87 97,017.03

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,600.000 NHDM Local 5.560000 0.00 0.00 0.00 47,816.001.000000

Base 5.560000 0.00 0.00 0.00 47,816.00

35906A108 Total

175.00 2.770.0052,800.000 Local 300,026.49

Base 0.00 175.00 2.77 300,026.49

COMMON STOCK35952W103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFUEL SYSTEMS SOLUTIONS INC

3,800.000 NHDG Local 20.410000 0.00 0.00 0.00 77,558.001.000000

Base 20.410000 0.00 0.00 0.00 77,558.00

COMMON STOCK USD1.359694106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHH.B. FULLER CO.

10,400.000 NHDG Local 18.840000 0.00 0.00 0.00 195,936.001.000000

Base 18.840000 0.00 0.00 0.00 195,936.00

COMMON STOCK USD2.5360271100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFULTON FINANCIAL CORP

4,100.000 NHHY Local 7.650000 0.00 0.00 0.00 31,365.001.000000

Base 7.650000 0.00 0.00 0.00 31,365.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 7.457900 0.00 20.50 0.59 30,556.301.000000

Base 7.457900 0.00 20.50 0.59 30,556.30

360271100 Total

20.50 0.590.008,200.000 Local 61,921.30

Base 0.00 20.50 0.59 61,921.30

COMMON STOCK USD1.360921100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFURNITURE BRANDS INTL INC

9,400.000 NHDG Local 2.030000 0.00 0.00 0.00 19,082.001.000000

Base 2.030000 0.00 0.00 0.00 19,082.00

COMMON STOCK36106P101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFURIEX PHARMACEUTICALS

2,200.000 NHDG Local 13.580000 0.00 0.00 0.00 29,876.001.000000

Base 13.580000 0.00 0.00 0.00 29,876.00

COMMON STOCK36116M106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFUTUREFUEL CORP

2,700.000 NHDG Local 10.700000 0.00 0.00 0.00 28,890.001.000000

Base 10.700000 0.00 0.00 0.00 28,890.00

COMMON STOCK USD.5361268105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHG + K SERVICES INC  CL A

4,100.000 NHDG Local 28.010000 0.00 0.00 0.00 114,841.001.000000

Base 28.010000 0.00 0.00 0.00 114,841.00

COMMON STOCK361438104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGAMCO INVESTORS INC A

500.000 NHDG Local 42.440000 0.00 0.00 0.00 21,220.001.000000

Base 42.440000 0.00 0.00 0.00 21,220.00

COMMON STOCK361448103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGATX CORP

800.000 NHHY Local 30.990000 0.00 0.00 0.00 24,792.001.000000

Base 30.990000 0.00 0.00 0.00 24,792.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 30.187500 0.00 4.00 0.47 24,145.531.000000

Base 30.187500 0.00 4.00 0.47 24,145.53

361448103 Total

4.00 0.470.001,600.000 Local 48,937.53

Base 0.00 4.00 0.47 48,937.53

COMMON STOCK USD.0136159R103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGEO GROUP INC/THE

14,600.000 NHDG Local 18.270000 0.00 0.00 0.00 266,742.001.000000

Base 18.270000 0.00 0.00 0.00 266,742.00

COMMON STOCK USD.01361652209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGFI GROUP INC

15,900.000 NHDG Local 4.330000 0.00 0.00 0.00 68,847.001.000000

Base 4.330000 0.00 0.00 0.00 68,847.00

COMMON STOCK NPV36191C205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGSI GROUP INC

5,700.000 NHDG Local 8.050000 0.00 0.00 0.00 45,885.001.000000

Base 8.050000 0.00 0.00 0.00 45,885.00

COMMON STOCK USD.0136225V104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGP STRATEGIES CORP

2,300.000 NHDG Local 11.000000 0.00 0.00 0.00 25,300.001.000000

Base 11.000000 0.00 0.00 0.00 25,300.00

COMMON STOCK36241U106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGSI TECHNOLOGY INC

4,400.000 NHDG Local 5.100000 0.00 0.00 0.00 22,440.001.000000

Base 5.100000 0.00 0.00 0.00 22,440.00

COMMON STOCK36268W100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGAIN CAPITAL HOLDINGS INC

1,700.000 NHDG Local 6.780000 0.00 0.00 0.00 11,526.001.000000

Base 6.780000 0.00 0.00 0.00 11,526.00
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COMMON STOCK USD1.363576109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARTHUR J GALLAGHER + CO

2,000.000 NHHY Local 26.300000 0.00 0.00 0.00 52,600.001.000000

Base 26.300000 0.00 0.00 0.00 52,600.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 25.474800 0.00 10.00 0.98 50,938.621.000000

Base 25.474800 0.00 10.00 0.98 50,938.62

363576109 Total

10.00 0.980.004,000.000 Local 103,538.62

Base 0.00 10.00 0.98 103,538.62

COMMON STOCK36467W109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGAMESTOP CORP CLASS A

1,300.000 NHIH Local 23.021900 0.00 13.00 0.57 29,914.901.000000

Base 23.021900 0.00 13.00 0.57 29,914.90

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHY Local 23.100000 0.00 0.00 0.00 66,990.001.000000

Base 23.100000 0.00 0.00 0.00 66,990.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 22.964700 0.00 14.50 1.28 66,581.851.000000

Base 22.964700 0.00 14.50 1.28 66,581.85

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 24.640000 0.00 0.00 0.00 32,032.001.000000

Base 24.640000 0.00 0.00 0.00 32,032.00

36467W109 Total

27.50 1.850.008,400.000 Local 195,518.75

Base 0.00 27.50 1.85 195,518.75
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COMMON STOCK USD1.364730101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GANNETT CO

300.000 NHIH Local 11.163300 0.00 3.00 0.06 3,345.931.000000

Base 11.163300 0.00 3.00 0.06 3,345.93

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 11.202000 0.00 18.00 0.39 20,145.211.000000

Base 11.202000 0.00 18.00 0.39 20,145.21

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHY Local 9.530000 0.00 0.00 0.00 54,321.001.000000

Base 9.530000 0.00 0.00 0.00 54,321.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 9.442600 0.00 28.50 1.04 53,793.281.000000

Base 9.442600 0.00 28.50 1.04 53,793.28

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 11.320000 0.00 0.00 0.00 23,772.001.000000

Base 11.320000 0.00 0.00 0.00 23,772.00

364730101 Total

49.50 1.490.0015,600.000 Local 155,377.42

Base 0.00 49.50 1.49 155,377.42

COMMON STOCK USD.05364760108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCGAP INC/THE

3,400.000 NHIH Local 19.840000 0.00 34.00 1.30 67,420.701.000000

Base 19.840000 0.00 34.00 1.30 67,420.70

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,100.000 NHHY Local 16.240000 0.00 0.00 0.00 115,304.001.000000

Base 16.240000 0.00 0.00 0.00 115,304.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,100.000 NHDG Local 16.247400 0.00 35.50 2.22 115,318.821.000000

Base 16.247400 0.00 35.50 2.22 115,318.82

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHDM Local 20.170000 0.00 0.00 0.00 68,578.001.000000

Base 20.170000 0.00 0.00 0.00 68,578.00

364760108 Total

69.50 3.520.0021,000.000 Local 366,621.52

Base 0.00 69.50 3.52 366,621.52

COMMON STOCK USD.01365558105 16 Nov 2011 21 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPORGARDNER DENVER INC

8,406.000 NHDZ Local 81.985600 0.00 168.12 13.24 688,989.591.000000

Base 81.985600 0.00 168.12 13.24 688,989.59

17 Nov 2011 22 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

3,094.000 NHDZ Local 78.268100 0.00 61.88 4.65 242,094.971.000000

Base 78.268100 0.00 61.88 4.65 242,094.97

17 Nov 2011 22 Nov 2011 USD/DTC 0.02LIQUIDNETINC

1,547.000 NHDZ Local 79.480000 0.00 30.94 2.37 122,922.251.000000

Base 79.480000 0.00 30.94 2.37 122,922.25

18 Nov 2011 23 Nov 2011 USD/DTC 0.02LIQUIDNETINC

1,853.000 NHDZ Local 77.680400 0.00 37.06 2.77 143,901.951.000000

Base 77.680400 0.00 37.06 2.77 143,901.95

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

700.000 NHDZ Local 77.616700 0.00 14.00 1.04 54,316.651.000000

Base 77.616700 0.00 14.00 1.04 54,316.65
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365558105 Total

312.00 24.070.0015,600.000 Local 1,252,225.41

Base 0.00 312.00 24.07 1,252,225.41

COMMON STOCK NPV367299203 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGASTAR EXPLORATION LTD

13,000.000 NHDG Local 3.090000 0.00 0.00 0.00 40,170.001.000000

Base 3.090000 0.00 0.00 0.00 40,170.00

COMMON STOCK USD.01367905106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGAYLORD ENTERTAINMENT CO

8,200.000 NHDG Local 20.220000 0.00 0.00 0.00 165,804.001.000000

Base 20.220000 0.00 0.00 0.00 165,804.00

COMMON STOCK USD.1368682100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENCORP INC

3,600.000 NHDG Local 4.430000 0.00 0.00 0.00 15,948.001.000000

Base 4.430000 0.00 0.00 0.00 15,948.00

COMMON STOCK368736104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAC HOLDINGS INC

3,600.000 NHDG Local 21.360000 0.00 0.00 0.00 76,896.001.000000

Base 21.360000 0.00 0.00 0.00 76,896.00

COMMON STOCK USD.01369300108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAL CABLE CORP

1,400.000 NHHY Local 23.350000 0.00 0.00 0.00 32,690.001.000000

Base 23.350000 0.00 0.00 0.00 32,690.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 22.043600 0.00 7.00 0.60 30,853.441.000000

Base 22.043600 0.00 7.00 0.60 30,853.44

369300108 Total

7.00 0.600.002,800.000 Local 63,543.44

Base 0.00 7.00 0.60 63,543.44
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COMMON STOCK USD1.369550108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GENERAL DYNAMICS CORP

2,900.000 NHIH Local 65.186100 0.00 29.00 3.63 189,007.061.000000

Base 65.186100 0.00 29.00 3.63 189,007.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 65.180000 0.00 3.00 0.38 19,550.621.000000

Base 65.180000 0.00 3.00 0.38 19,550.62

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHY Local 56.890000 0.00 0.00 0.00 352,718.001.000000

Base 56.890000 0.00 0.00 0.00 352,718.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 55.576500 0.00 31.00 6.62 344,536.681.000000

Base 55.576500 0.00 31.00 6.62 344,536.68

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHDM Local 65.310000 0.00 0.00 0.00 208,992.001.000000

Base 65.310000 0.00 0.00 0.00 208,992.00

369550108 Total

63.00 10.630.0018,800.000 Local 1,114,804.36

Base 0.00 63.00 10.63 1,114,804.36

COMMON STOCK USD.06369604103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GENERAL ELECTRIC CO

17,400.000 NHIH Local 16.123000 0.00 174.00 5.39 280,360.811.000000

Base 16.123000 0.00 174.00 5.39 280,360.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

24,522.000 NHIH Local 16.147200 0.00 245.22 7.60 395,708.821.000000

Base 16.147200 0.00 245.22 7.60 395,708.82
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

54,878.000 NHIH Local 16.064800 0.00 548.78 16.93 881,038.381.000000

Base 16.064800 0.00 548.78 16.93 881,038.38

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

199,400.000 NHHY Local 15.240000 0.00 0.00 0.00 3,038,856.001.000000

Base 15.240000 0.00 0.00 0.00 3,038,856.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

199,400.000 NHDG Local 14.372500 0.00 997.00 55.03 2,864,824.471.000000

Base 14.372500 0.00 997.00 55.03 2,864,824.47

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

96,800.000 NHDM Local 16.100000 0.00 0.00 0.00 1,558,480.001.000000

Base 16.100000 0.00 0.00 0.00 1,558,480.00

369604103 Total

1,965.00 84.950.00592,400.000 Local 9,019,268.48

Base 0.00 1,965.00 84.95 9,019,268.48

REIT USD.01370023103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAL GROWTH PROPERTIES

10,100.000 NHHY Local 12.100000 0.00 0.00 0.00 122,210.001.000000

Base 12.100000 0.00 0.00 0.00 122,210.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,100.000 NHDG Local 10.916000 0.00 50.50 2.12 110,198.981.000000

Base 10.916000 0.00 50.50 2.12 110,198.98

370023103 Total

50.50 2.120.0020,200.000 Local 232,408.98

Base 0.00 50.50 2.12 232,408.98
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COMMON STOCK USD.1370334104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGENERAL MILLS INC

5,600.000 NHIH Local 39.135700 0.00 56.00 4.21 219,099.711.000000

Base 39.135700 0.00 56.00 4.21 219,099.71

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHY Local 38.470000 0.00 0.00 0.00 107,716.001.000000

Base 38.470000 0.00 0.00 0.00 107,716.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 37.811300 0.00 14.00 2.04 105,855.601.000000

Base 37.811300 0.00 14.00 2.04 105,855.60

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHDM Local 39.280000 0.00 0.00 0.00 219,968.001.000000

Base 39.280000 0.00 0.00 0.00 219,968.00

370334104 Total

70.00 6.250.0016,800.000 Local 652,639.31

Base 0.00 70.00 6.25 652,639.31

COMMON STOCK USD.0137045V100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENERAL MOTORS CO

14,400.000 NHHY Local 20.180000 0.00 0.00 0.00 290,592.001.000000

Base 20.180000 0.00 0.00 0.00 290,592.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,400.000 NHDG Local 20.342800 0.00 72.00 5.63 292,858.691.000000

Base 20.342800 0.00 72.00 5.63 292,858.69

37045V100 Total

72.00 5.630.0028,800.000 Local 583,450.69

Base 0.00 72.00 5.63 583,450.69
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COMMON STOCK USD1.371532102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENESCO INC

4,900.000 NHDG Local 56.930000 0.00 0.00 0.00 278,957.001.000000

Base 56.930000 0.00 0.00 0.00 278,957.00

COMMON STOCK USD.01371559105 28 Oct 2011 02 Nov 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.GENESEE + WYOMING INC CL A

1,200.000 NHHO Local 62.006300 0.00 24.00 1.43 74,382.131.000000

Base 62.006300 0.00 24.00 1.43 74,382.13

COMMON STOCK USD.06371901109 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.GENTEX CORP

3,000.000 NHDZ Local 28.057200 0.00 60.00 1.62 84,109.981.000000

Base 28.057200 0.00 60.00 1.62 84,109.98

COMMON STOCK37244E107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENON ENERGY INC

17,200.000 NHHY Local 2.780000 0.00 0.00 0.00 47,816.001.000000

Base 2.780000 0.00 0.00 0.00 47,816.00

03 Oct 2011 06 Oct 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

9,900.000 NHDF Local 2.730200 0.00 49.50 0.52 26,978.961.000000

Base 2.730200 0.00 49.50 0.52 26,978.96

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

17,200.000 NHDG Local 2.538500 0.00 86.00 0.84 43,575.361.000000

Base 2.538500 0.00 86.00 0.84 43,575.36

05 Oct 2011 11 Oct 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

14,200.000 NHDF Local 2.621400 0.00 71.00 0.71 37,152.171.000000

Base 2.621400 0.00 71.00 0.71 37,152.17

06 Oct 2011 12 Oct 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

14,200.000 NHDF Local 2.684800 0.00 71.00 0.73 38,052.431.000000

Base 2.684800 0.00 71.00 0.73 38,052.43
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07 Oct 2011 13 Oct 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

14,200.000 NHDF Local 2.709100 0.00 71.00 0.74 38,397.481.000000

Base 2.709100 0.00 71.00 0.74 38,397.48

10 Oct 2011 13 Oct 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

11,300.000 NHDF Local 2.761200 0.00 56.50 0.60 31,144.461.000000

Base 2.761200 0.00 56.50 0.60 31,144.46

11 Oct 2011 14 Oct 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

14,200.000 NHDF Local 2.819100 0.00 71.00 0.77 39,959.451.000000

Base 2.819100 0.00 71.00 0.77 39,959.45

12 Oct 2011 17 Oct 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

17,000.000 NHDF Local 2.832400 0.00 85.00 0.92 48,064.881.000000

Base 2.832400 0.00 85.00 0.92 48,064.88

13 Oct 2011 18 Oct 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

800.000 NHDF Local 2.762700 0.00 4.00 0.04 2,206.121.000000

Base 2.762700 0.00 4.00 0.04 2,206.12

14 Oct 2011 19 Oct 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

19,000.000 NHDF Local 2.741000 0.00 95.00 1.00 51,983.001.000000

Base 2.741000 0.00 95.00 1.00 51,983.00

37244E107 Total

660.00 6.870.00149,200.000 Local 405,330.31

Base 0.00 660.00 6.87 405,330.31

COMMON STOCK USD1.372460105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GENUINE PARTS CO

100.000 NHIH Local 58.112500 0.00 1.00 0.11 5,810.141.000000

Base 58.112500 0.00 1.00 0.11 5,810.14
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 58.062500 0.00 12.00 1.34 69,661.661.000000

Base 58.062500 0.00 12.00 1.34 69,661.66

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHY Local 50.800000 0.00 0.00 0.00 101,600.001.000000

Base 50.800000 0.00 0.00 0.00 101,600.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 49.403500 0.00 10.00 1.90 98,795.101.000000

Base 49.403500 0.00 10.00 1.90 98,795.10

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 58.180000 0.00 0.00 0.00 75,634.001.000000

Base 58.180000 0.00 0.00 0.00 75,634.00

372460105 Total

23.00 3.350.006,600.000 Local 351,500.90

Base 0.00 23.00 3.35 351,500.90

COMMON STOCK USD.01372476101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGEORESOURCES INC

2,800.000 NHDG Local 19.920000 0.00 0.00 0.00 55,776.001.000000

Base 19.920000 0.00 0.00 0.00 55,776.00

26 Oct 2011 31 Oct 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

3,260.000 NHHO Local 24.335600 0.00 130.40 1.53 79,202.131.000000

Base 24.335600 0.00 130.40 1.53 79,202.13

01 Dec 2011 06 Dec 2011 USD/DTC 0.02STIFEL NICOLAUS + CO INC

1,910.000 NHHO Local 28.210900 0.00 38.20 1.04 53,843.581.000000

Base 28.210900 0.00 38.20 1.04 53,843.58
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372476101 Total

168.60 2.570.007,970.000 Local 188,821.71

Base 0.00 168.60 2.57 188,821.71

COMMON STOCK USD.137247A102 03 Oct 2011 06 Oct 2011 USD/DTC 0.01LIQUIDNETINCGENTIVA HEALTH SERVICES

5,800.000 NHDX Local 3.769000 0.00 58.00 0.42 21,801.781.000000

Base 3.769000 0.00 58.00 0.42 21,801.78

03 Oct 2011 06 Oct 2011 USD/DTC 0.01WEEDEN + CO.

5,900.000 NHDX Local 3.724400 0.00 59.00 0.43 21,914.531.000000

Base 3.724400 0.00 59.00 0.43 21,914.53

04 Oct 2011 07 Oct 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

27,750.000 NHDX Local 2.896600 0.00 555.00 1.55 79,824.101.000000

Base 2.896600 0.00 555.00 1.55 79,824.10

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHDG Local 3.500000 0.00 0.00 0.00 24,500.001.000000

Base 3.500000 0.00 0.00 0.00 24,500.00

37247A102 Total

672.00 2.400.0046,450.000 Local 148,040.41

Base 0.00 672.00 2.40 148,040.41

COMMON STOCK37247D106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GENWORTH FINANCIAL INC CL A

4,200.000 NHIH Local 6.438100 0.00 42.00 0.52 26,997.501.000000

Base 6.438100 0.00 42.00 0.52 26,997.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 6.470000 0.00 1.00 0.01 645.991.000000

Base 6.470000 0.00 1.00 0.01 645.99
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHY Local 5.740000 0.00 0.00 0.00 50,512.001.000000

Base 5.740000 0.00 0.00 0.00 50,512.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 5.035500 0.00 44.00 0.86 44,267.541.000000

Base 5.035500 0.00 44.00 0.86 44,267.54

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHDM Local 6.730000 0.00 0.00 0.00 28,939.001.000000

Base 6.730000 0.00 0.00 0.00 28,939.00

37247D106 Total

87.00 1.390.0026,200.000 Local 151,362.03

Base 0.00 87.00 1.39 151,362.03

COMMON STOCK USD.0137250W108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGEOEYE INC

4,600.000 NHDG Local 32.960000 0.00 0.00 0.00 151,616.001.000000

Base 32.960000 0.00 0.00 0.00 151,616.00

COMMON STOCK USD.01373200302 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGEORGIA GULF CORP

7,800.000 NHDG Local 15.360000 0.00 0.00 0.00 119,808.001.000000

Base 15.360000 0.00 0.00 0.00 119,808.00

COMMON STOCK NPV373865104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGERMAN AMERICAN BANCORP

2,800.000 NHDG Local 16.870000 0.00 0.00 0.00 47,236.001.000000

Base 16.870000 0.00 0.00 0.00 47,236.00

COMMON STOCK374163103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGERON CORP

23,000.000 NHDG Local 2.240000 0.00 0.00 0.00 51,520.001.000000

Base 2.240000 0.00 0.00 0.00 51,520.00
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REIT USD.01374297109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGETTY REALTY CORP

3,200.000 NHDG Local 15.390000 0.00 0.00 0.00 49,248.001.000000

Base 15.390000 0.00 0.00 0.00 49,248.00

COMMON STOCK USD.01374689107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGIBRALTAR INDUSTRIES INC

6,800.000 NHDG Local 9.380000 0.00 0.00 0.00 63,784.001.000000

Base 9.380000 0.00 0.00 0.00 63,784.00

COMMON STOCK375558103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GILEAD SCIENCES INC

1,500.000 NHIH Local 40.246500 0.00 15.00 1.16 60,353.591.000000

Base 40.246500 0.00 15.00 1.16 60,353.59

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,200.000 NHIH Local 40.291900 0.00 52.00 4.02 209,461.861.000000

Base 40.291900 0.00 52.00 4.02 209,461.86

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHDM Local 40.460000 0.00 0.00 0.00 271,082.001.000000

Base 40.460000 0.00 0.00 0.00 271,082.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

52,000.000 NHDF Local 38.730000 0.00 520.00 38.67 2,013,401.331.000000

Base 38.730000 0.00 520.00 38.67 2,013,401.33

375558103 Total

587.00 43.850.0065,400.000 Local 2,554,298.78

Base 0.00 587.00 43.85 2,554,298.78

COMMON STOCK USD.0137637Q105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLACIER BANCORP INC

16,200.000 NHDG Local 10.910000 0.00 0.00 0.00 176,742.001.000000

Base 10.910000 0.00 0.00 0.00 176,742.00
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COMMON STOCK376535100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLADSTONE CAPITAL CORP

4,600.000 NHDG Local 7.000000 0.00 0.00 0.00 32,200.001.000000

Base 7.000000 0.00 0.00 0.00 32,200.00

REIT USD.001376536108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLADSTONE COMMERCIAL CORP

1,400.000 NHDG Local 15.520000 0.00 0.00 0.00 21,728.001.000000

Base 15.520000 0.00 0.00 0.00 21,728.00

COMMON STOCK376546107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLADSTONE INVESTMENT CORP

4,900.000 NHDG Local 7.030000 0.00 0.00 0.00 34,447.001.000000

Base 7.030000 0.00 0.00 0.00 34,447.00

COMMON STOCK USD.01377316104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLATFELTER

10,400.000 NHDG Local 14.310000 0.00 0.00 0.00 148,824.001.000000

Base 14.310000 0.00 0.00 0.00 148,824.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,606.000 NHDF Local 14.706900 0.00 19.55 0.74 38,305.891.000000

Base 14.706900 0.00 19.55 0.74 38,305.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,800.000 NHDF Local 14.570000 0.00 21.00 0.79 40,774.211.000000

Base 14.570000 0.00 21.00 0.79 40,774.21

17 Nov 2011 22 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,100.000 NHDF Local 14.442600 0.00 15.75 0.59 30,313.121.000000

Base 14.442600 0.00 15.75 0.59 30,313.12

18 Nov 2011 23 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,142.000 NHDF Local 14.379000 0.00 23.57 0.87 45,154.381.000000

Base 14.379000 0.00 23.57 0.87 45,154.38
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21 Nov 2011 25 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,400.000 NHDF Local 14.022200 0.00 10.50 0.38 19,620.201.000000

Base 14.022200 0.00 10.50 0.38 19,620.20

28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

3,500.000 NHDF Local 13.716100 0.00 26.25 0.93 47,979.171.000000

Base 13.716100 0.00 26.25 0.93 47,979.17

29 Nov 2011 02 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,448.000 NHDF Local 13.642400 0.00 18.36 0.65 33,377.591.000000

Base 13.642400 0.00 18.36 0.65 33,377.59

30 Nov 2011 05 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

5,900.000 NHDF Local 14.358100 0.00 44.25 1.63 84,666.911.000000

Base 14.358100 0.00 44.25 1.63 84,666.91

01 Dec 2011 06 Dec 2011 USD/DTC 0.01ASSENT LLC

2,600.000 NHDF Local 14.640400 0.00 18.20 0.74 38,046.101.000000

Base 14.640400 0.00 18.20 0.74 38,046.10

02 Dec 2011 07 Dec 2011 USD/DTC 0.01ASSENT LLC

1,900.000 NHDF Local 14.794600 0.00 13.30 0.54 28,095.901.000000

Base 14.794600 0.00 13.30 0.54 28,095.90

05 Dec 2011 08 Dec 2011 USD/DTC 0.01ASSENT LLC

1,900.000 NHDF Local 14.901400 0.00 13.30 0.55 28,298.811.000000

Base 14.901400 0.00 13.30 0.55 28,298.81

06 Dec 2011 09 Dec 2011 USD/DTC 0.01ASSENT LLC

3,100.000 NHDF Local 14.590600 0.00 21.70 0.87 45,208.291.000000

Base 14.590600 0.00 21.70 0.87 45,208.29

07 Dec 2011 12 Dec 2011 USD/DTC 0.01ASSENT LLC

1,900.000 NHDF Local 14.481700 0.00 13.30 0.53 27,501.401.000000

Base 14.481700 0.00 13.30 0.53 27,501.40
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09 Dec 2011 14 Dec 2011 USD/DTC 0.01ASSENT LLC

1,600.000 NHDF Local 14.491100 0.00 11.20 0.45 23,174.111.000000

Base 14.491100 0.00 11.20 0.45 23,174.11

12 Dec 2011 15 Dec 2011 USD/DTC 0.01ASSENT LLC

2,800.000 NHDF Local 14.514400 0.00 19.60 0.79 40,619.931.000000

Base 14.514400 0.00 19.60 0.79 40,619.93

13 Dec 2011 16 Dec 2011 USD/DTC 0.01ASSENT LLC

1,000.000 NHDF Local 14.774600 0.00 7.00 0.29 14,767.311.000000

Base 14.774600 0.00 7.00 0.29 14,767.31

14 Dec 2011 19 Dec 2011 USD/DTC 0.01ASSENT LLC

2,210.000 NHDF Local 14.142300 0.00 15.47 0.61 31,238.401.000000

Base 14.142300 0.00 15.47 0.61 31,238.40

15 Dec 2011 20 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,100.000 NHDF Local 14.236600 0.00 15.75 0.58 29,880.531.000000

Base 14.236600 0.00 15.75 0.58 29,880.53

16 Dec 2011 21 Dec 2011 USD/DTC 0.01ASSENT LLC

2,000.000 NHDF Local 14.355400 0.00 14.00 0.56 28,696.241.000000

Base 14.355400 0.00 14.00 0.56 28,696.24

19 Dec 2011 22 Dec 2011 USD/DTC 0.01ASSENT LLC

3,000.000 NHDF Local 14.131000 0.00 21.00 0.82 42,371.181.000000

Base 14.131000 0.00 21.00 0.82 42,371.18

20 Dec 2011 23 Dec 2011 USD/DTC 0.01ASSENT LLC

2,900.000 NHDF Local 14.312700 0.00 20.30 0.80 41,485.731.000000

Base 14.312700 0.00 20.30 0.80 41,485.73

21 Dec 2011 27 Dec 2011 USD/DTC 0.01ASSENT LLC

3,700.000 NHDF Local 14.372400 0.00 25.90 1.03 53,150.951.000000

Base 14.372400 0.00 25.90 1.03 53,150.95
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22 Dec 2011 28 Dec 2011 USD/DTC 0.01ASSENT LLC

2,900.000 NHDF Local 14.414700 0.00 20.30 0.81 41,781.521.000000

Base 14.414700 0.00 20.30 0.81 41,781.52

23 Dec 2011 29 Dec 2011 USD/DTC 0.01ASSENT LLC

2,700.000 NHDF Local 14.495900 0.00 18.90 0.76 39,119.271.000000

Base 14.495900 0.00 18.90 0.76 39,119.27

23 Dec 2011 29 Dec 2011 USD/DTC 0.02LIQUIDNETINC

7,100.000 NHDF Local 14.408000 0.00 106.50 1.97 102,188.331.000000

Base 14.408000 0.00 106.50 1.97 102,188.33

27 Dec 2011 30 Dec 2011 USD/DTC 0.01UBS SECURITIES LLC

8,400.000 NHDF Local 14.479500 0.00 58.80 2.34 121,566.661.000000

Base 14.479500 0.00 58.80 2.34 121,566.66

29 Dec 2011 OPEN USD/DTC 0.01ASSENT LLC

1,400.000 NHDF Local 14.239800 0.00 9.80 0.39 19,925.531.000000

Base 14.239800 0.00 9.80 0.39 19,925.53

30 Dec 2011 OPEN USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,000.000 NHDF Local 14.177900 0.00 15.00 0.55 28,340.251.000000

Base 14.177900 0.00 15.00 0.55 28,340.25

377316104 Total

638.55 22.560.0091,506.000 Local 1,314,471.91

Base 0.00 638.55 22.56 1,314,471.91

COMMON STOCK USD.01377341102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLEACHER + CO INC

17,700.000 NHDG Local 1.280000 0.00 0.00 0.00 22,656.001.000000

Base 1.280000 0.00 0.00 0.00 22,656.00
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COMMON STOCK378967103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLOBAL CASH ACCESS HOLDINGS

14,500.000 NHDG Local 2.730000 0.00 0.00 0.00 39,585.001.000000

Base 2.730000 0.00 0.00 0.00 39,585.00

REIT USD.01379302102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLIMCHER REALTY TRUST

3,200.000 NHDG Local 7.570000 0.00 0.00 0.00 24,224.001.000000

Base 7.570000 0.00 0.00 0.00 24,224.00

COMMON STOCK USD.01379336100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLOBAL INDUSTRIES LTD

23,200.000 NHDG Local 7.920000 0.00 0.00 0.00 183,744.001.000000

Base 7.920000 0.00 0.00 0.00 183,744.00

02 Dec 2011 08 Dec 2011 USD/DTC6 MERGER

37,370.000 NHHZ Local 8.000000 0.00 0.00 0.00 298,960.001.000000

Base 8.000000 0.00 0.00 0.00 298,960.00

02 Dec 2011 08 Dec 2011 USD/DTC6 MERGER

9,000.000 NHIH Local 8.000000 0.00 0.00 0.00 72,000.001.000000

Base 8.000000 0.00 0.00 0.00 72,000.00

379336100 Total

0.00 0.000.0069,570.000 Local 554,704.00

Base 0.00 0.00 0.00 554,704.00

COMMON STOCK37941P306 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLOBAL POWER EQUIPMENT GROUP

1,700.000 NHDG Local 24.250000 0.00 0.00 0.00 41,225.001.000000

Base 24.250000 0.00 0.00 0.00 41,225.00

COMMON STOCK37956X103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLOBECOMM SYSTEMS INC

1,500.000 NHDG Local 14.190000 0.00 0.00 0.00 21,285.001.000000

Base 14.190000 0.00 0.00 0.00 21,285.00
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COMMON STOCK38011M108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGMX RESOURCES INC

9,400.000 NHDG Local 2.300000 0.00 0.00 0.00 21,620.001.000000

Base 2.300000 0.00 0.00 0.00 21,620.00

COMMON STOCK USD.01381119106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGOLDEN MINERALS CO

700.000 NHDG Local 8.140000 0.00 0.00 0.00 5,698.001.000000

Base 8.140000 0.00 0.00 0.00 5,698.00

COMMON STOCK NPV38119T104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGOLDEN STAR RESOURCES LTD

59,400.000 NHDG Local 1.990000 0.00 0.00 0.00 118,206.001.000000

Base 1.990000 0.00 0.00 0.00 118,206.00

COMMON STOCK USD.0138141G104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GOLDMAN SACHS GROUP INC

1,600.000 NHIH Local 98.337500 0.00 16.00 3.02 157,320.981.000000

Base 98.337500 0.00 16.00 3.02 157,320.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,833.000 NHIH Local 97.802500 0.00 28.33 5.32 277,040.831.000000

Base 97.802500 0.00 28.33 5.32 277,040.83

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,700.000 NHHY Local 94.550000 0.00 0.00 0.00 917,135.001.000000

Base 94.550000 0.00 0.00 0.00 917,135.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,700.000 NHDG Local 87.999700 0.00 48.50 16.39 853,532.201.000000

Base 87.999700 0.00 48.50 16.39 853,532.20

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,433.000 NHDM Local 99.290000 0.00 0.00 0.00 440,152.571.000000

Base 99.290000 0.00 0.00 0.00 440,152.57
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08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

5,600.000 NHDF Local 99.920000 0.00 56.00 10.74 559,485.261.000000

Base 99.920000 0.00 56.00 10.74 559,485.26

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

880.000 NHDM Local 89.882500 0.00 13.20 1.52 79,081.881.000000

Base 89.882500 0.00 13.20 1.52 79,081.88

38141G104 Total

162.03 36.990.0034,746.000 Local 3,283,748.72

Base 0.00 162.03 36.99 3,283,748.72

COMMON STOCK38173M102 04 Oct 2011 04 Oct 2011 USD/DTCSALE OF FRACTIONAL SGOLUB CAPITAL BDC INC

0.878 NHHZ Local 10.091116 0.00 0.00 0.00 8.861.000000

Base 10.091116 0.00 0.00 0.00 8.86

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDG Local 14.980000 0.00 0.00 0.00 34,454.001.000000

Base 14.980000 0.00 0.00 0.00 34,454.00

38173M102 Total

0.00 0.000.002,300.878 Local 34,462.86

Base 0.00 0.00 0.00 34,462.86

COMMON STOCK USD5.382388106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COGOODRICH CORP

1,222.000 NHIH Local 123.290000 0.00 12.22 2.89 150,645.271.000000

Base 123.290000 0.00 12.22 2.89 150,645.27

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,325.000 NHHY Local 120.680000 0.00 0.00 0.00 159,901.001.000000

Base 120.680000 0.00 0.00 0.00 159,901.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,325.000 NHDG Local 119.665800 0.00 6.63 3.05 158,547.511.000000

Base 119.665800 0.00 6.63 3.05 158,547.51

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,222.000 NHDM Local 122.870000 0.00 0.00 0.00 150,147.141.000000

Base 122.870000 0.00 0.00 0.00 150,147.14

02 Dec 2011 07 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,003.000 NHDM Local 122.525700 0.00 15.04 2.36 122,875.881.000000

Base 122.525700 0.00 15.04 2.36 122,875.88

382388106 Total

33.89 8.300.006,097.000 Local 742,116.80

Base 0.00 33.89 8.30 742,116.80

COMMON STOCK NPV382550101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GOODYEAR TIRE + RUBBER CO

1,800.000 NHIH Local 13.753100 0.00 18.00 0.48 24,737.101.000000

Base 13.753100 0.00 18.00 0.48 24,737.10

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 13.735000 0.00 3.00 0.08 4,117.421.000000

Base 13.735000 0.00 3.00 0.08 4,117.42

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 13.720000 0.00 0.00 0.00 28,812.001.000000

Base 13.720000 0.00 0.00 0.00 28,812.00

382550101 Total

21.00 0.560.004,200.000 Local 57,666.52

Base 0.00 21.00 0.56 57,666.52
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COMMON STOCK38259P508 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.GOOGLE INC CL A

2,000.000 NHIH Local 615.666300 0.00 20.00 23.64 1,231,288.961.000000

Base 615.666300 0.00 20.00 23.64 1,231,288.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 613.075000 0.00 1.00 1.18 61,305.321.000000

Base 613.075000 0.00 1.00 1.18 61,305.32

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

105.000 NHIH Local 614.292000 0.00 1.05 1.24 64,498.371.000000

Base 614.292000 0.00 1.05 1.24 64,498.37

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,205.000 NHDM Local 613.000000 0.00 0.00 0.00 1,351,665.001.000000

Base 613.000000 0.00 0.00 0.00 1,351,665.00

38259P508 Total

22.05 26.060.004,410.000 Local 2,708,757.65

Base 0.00 22.05 26.06 2,708,757.65

REIT USD.0138376A103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGOVERNMENT PROPERTIES INCOME

7,900.000 NHDG Local 21.950000 0.00 0.00 0.00 173,405.001.000000

Base 21.950000 0.00 0.00 0.00 173,405.00

COMMON STOCK USD.0138388F108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWR GRACE + CO

530.000 NHHY Local 33.300000 0.00 0.00 0.00 17,649.001.000000

Base 33.300000 0.00 0.00 0.00 17,649.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

530.000 NHDG Local 31.444600 0.00 2.65 0.32 16,662.671.000000

Base 31.444600 0.00 2.65 0.32 16,662.67
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38388F108 Total

2.65 0.320.001,060.000 Local 34,311.67

Base 0.00 2.65 0.32 34,311.67

COMMON STOCK USD.01384313102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGRAFTECH INTERNATIONAL LTD

2,200.000 NHHY Local 12.700000 0.00 0.00 0.00 27,940.001.000000

Base 12.700000 0.00 0.00 0.00 27,940.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 12.591400 0.00 11.00 0.54 27,689.541.000000

Base 12.591400 0.00 11.00 0.54 27,689.54

384313102 Total

11.00 0.540.004,400.000 Local 55,629.54

Base 0.00 11.00 0.54 55,629.54

COMMON STOCK USD.5384802104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WW GRAINGER INC

586.000 NHIH Local 177.225102 0.00 5.86 1.99 103,846.061.000000

Base 177.225102 0.00 5.86 1.99 103,846.06

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

586.000 NHDM Local 177.510000 0.00 0.00 0.00 104,020.861.000000

Base 177.510000 0.00 0.00 0.00 104,020.86

02 Dec 2011 07 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

431.000 NHDM Local 187.668600 0.00 6.46 1.56 80,877.151.000000

Base 187.668600 0.00 6.46 1.56 80,877.15

384802104 Total

12.32 3.550.001,603.000 Local 288,744.07

Base 0.00 12.32 3.55 288,744.07
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COMMON STOCK USD.01387328107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGRANITE CONSTRUCTION INC

8,800.000 NHDG Local 20.900000 0.00 0.00 0.00 183,920.001.000000

Base 20.900000 0.00 0.00 0.00 183,920.00

COMMON STOCK USD.01388689101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGRAPHIC PACKAGING HOLDING CO

4,600.000 NHDG Local 3.710000 0.00 0.00 0.00 17,066.001.000000

Base 3.710000 0.00 0.00 0.00 17,066.00

GDR388706103 23 Nov 2011 29 Nov 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCGRASIM INDUSTRIES REG S GDR

800.000 NHIL Local 43.600000 0.00 12.00 0.67 34,867.331.000000

Base 43.600000 0.00 12.00 0.67 34,867.33

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHJ Local 43.618000 0.00 0.00 0.00 34,894.401.000000

Base 43.618000 0.00 0.00 0.00 34,894.40

388706103 Total

12.00 0.670.001,600.000 Local 69,761.73

Base 0.00 12.00 0.67 69,761.73

COMMON STOCK NPV389375106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGRAY TELEVISION INC

11,100.000 NHDG Local 1.540000 0.00 0.00 0.00 17,094.001.000000

Base 1.540000 0.00 0.00 0.00 17,094.00

COMMON STOCK390607109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREAT LAKES DREDGE + DOCK CO

13,200.000 NHDG Local 4.550000 0.00 0.00 0.00 60,060.001.000000

Base 4.550000 0.00 0.00 0.00 60,060.00

COMMON STOCK USD.01390905107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREAT SOUTHERN BANCORP INC

2,200.000 NHDG Local 18.560000 0.00 0.00 0.00 40,832.001.000000

Base 18.560000 0.00 0.00 0.00 40,832.00
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COMMON STOCK NPV391164100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREAT PLAINS ENERGY INC

3,100.000 NHHY Local 19.300000 0.00 0.00 0.00 59,830.001.000000

Base 19.300000 0.00 0.00 0.00 59,830.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 18.404900 0.00 15.50 1.10 57,038.591.000000

Base 18.404900 0.00 15.50 1.10 57,038.59

391164100 Total

15.50 1.100.006,200.000 Local 116,868.59

Base 0.00 15.50 1.10 116,868.59

COMMON STOCK39153L106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREATBATCH INC

5,200.000 NHDG Local 20.000000 0.00 0.00 0.00 104,000.001.000000

Base 20.000000 0.00 0.00 0.00 104,000.00

COMMON STOCK USD.1393122106 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.GREEN MOUNTAIN COFFEE ROASTE

2,600.000 NHDZ Local 46.110800 0.00 52.00 2.30 119,833.781.000000

Base 46.110800 0.00 52.00 2.30 119,833.78

COMMON STOCK393222104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREEN PLAINS RENEWABLE ENERG

4,600.000 NHDG Local 9.610000 0.00 0.00 0.00 44,206.001.000000

Base 9.610000 0.00 0.00 0.00 44,206.00

COMMON STOCK NPV393657101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREENBRIER COMPANIES INC

4,200.000 NHDG Local 14.670000 0.00 0.00 0.00 61,614.001.000000

Base 14.670000 0.00 0.00 0.00 61,614.00

COMMON STOCK NPV397624107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREIF INC CL A

600.000 NHHY Local 42.890000 0.00 0.00 0.00 25,734.001.000000

Base 42.890000 0.00 0.00 0.00 25,734.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 42.291700 0.00 3.00 0.49 25,371.531.000000

Base 42.291700 0.00 3.00 0.49 25,371.53

397624107 Total

3.00 0.490.001,200.000 Local 51,105.53

Base 0.00 3.00 0.49 51,105.53

COMMON STOCK USD.01398231100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGRIFFIN LAND + NURSERIES

500.000 NHDG Local 26.000000 0.00 0.00 0.00 13,000.001.000000

Base 26.000000 0.00 0.00 0.00 13,000.00

COMMON STOCK USD.25398433102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGRIFFON CORP

10,600.000 NHDG Local 9.060000 0.00 0.00 0.00 96,036.001.000000

Base 9.060000 0.00 0.00 0.00 96,036.00

COMMON STOCK USD.01398905109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGROUP 1 AUTOMOTIVE INC

5,400.000 NHDG Local 39.000000 0.00 0.00 0.00 210,600.001.000000

Base 39.000000 0.00 0.00 0.00 210,600.00

COMMON STOCK NPV402307102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGULF ISLAND FABRICATION INC

2,700.000 NHDG Local 25.350000 0.00 0.00 0.00 68,445.001.000000

Base 25.350000 0.00 0.00 0.00 68,445.00

COMMON STOCK USD.01402629208 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGULFMARK OFFSHORE INC CL A

4,400.000 NHDG Local 41.910000 0.00 0.00 0.00 184,404.001.000000

Base 41.910000 0.00 0.00 0.00 184,404.00

COMMON STOCK USD.01404030108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHH+E EQUIPMENT SERVICES INC

3,400.000 NHDG Local 9.280000 0.00 0.00 0.00 31,552.001.000000

Base 9.280000 0.00 0.00 0.00 31,552.00
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COMMON STOCK USD.0140412C101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHCA HOLDINGS INC

900.000 NHHY Local 20.160000 0.00 0.00 0.00 18,144.001.000000

Base 20.160000 0.00 0.00 0.00 18,144.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 17.967200 0.00 4.50 0.32 16,165.661.000000

Base 17.967200 0.00 4.50 0.32 16,165.66

40412C101 Total

4.50 0.320.001,800.000 Local 34,309.66

Base 0.00 4.50 0.32 34,309.66

COMMON STOCK USD1.404132102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHCC INSURANCE HOLDINGS INC

1,900.000 NHHY Local 27.050000 0.00 0.00 0.00 51,395.001.000000

Base 27.050000 0.00 0.00 0.00 51,395.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 25.775000 0.00 9.50 0.95 48,962.051.000000

Base 25.775000 0.00 9.50 0.95 48,962.05

404132102 Total

9.50 0.950.003,800.000 Local 100,357.05

Base 0.00 9.50 0.95 100,357.05

REIT USD1.40414L109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HCP INC

1,700.000 NHIH Local 37.925300 0.00 17.00 1.24 64,454.771.000000

Base 37.925300 0.00 17.00 1.24 64,454.77

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 37.988000 0.00 5.00 0.36 18,988.641.000000

Base 37.988000 0.00 5.00 0.36 18,988.64
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 38.053100 0.00 13.00 0.95 49,455.081.000000

Base 38.053100 0.00 13.00 0.95 49,455.08

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHY Local 35.060000 0.00 0.00 0.00 266,456.001.000000

Base 35.060000 0.00 0.00 0.00 266,456.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,600.000 NHDG Local 33.223600 0.00 38.00 4.85 252,456.511.000000

Base 33.223600 0.00 38.00 4.85 252,456.51

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHDM Local 38.030000 0.00 0.00 0.00 133,105.001.000000

Base 38.030000 0.00 0.00 0.00 133,105.00

40414L109 Total

73.00 7.400.0022,200.000 Local 784,916.00

Base 0.00 73.00 7.40 784,916.00

ADR40415F101 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHDFC BANK LTD ADR

13,600.000 NHHJ Local 26.550000 0.00 0.00 0.00 361,080.001.000000

Base 26.550000 0.00 0.00 0.00 361,080.00

COMMON STOCK USD.0140425J101 08 Nov 2011 14 Nov 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)HMS HOLDINGS CORP

7,001.000 NHIB Local 30.161400 0.00 210.03 4.06 210,945.871.000000

Base 30.161400 0.00 210.03 4.06 210,945.87

10 Nov 2011 16 Nov 2011 USD/DTC 0.04PULSE TRADING LLC

8,539.000 NHIB Local 29.620000 0.00 341.56 4.86 252,578.761.000000

Base 29.620000 0.00 341.56 4.86 252,578.76
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11 Nov 2011 16 Nov 2011 USD/DTC 0.05BNY CONVERGEX

14,860.000 NHIB Local 30.130500 0.00 743.00 8.60 446,987.631.000000

Base 30.130500 0.00 743.00 8.60 446,987.63

14 Nov 2011 17 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,854.000 NHIB Local 30.472400 0.00 85.62 1.67 86,880.941.000000

Base 30.472400 0.00 85.62 1.67 86,880.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.03KNIGHT EQUITY MARKETS L.P.

8,988.000 NHDZ Local 29.321200 0.00 269.64 5.06 263,264.251.000000

Base 29.321200 0.00 269.64 5.06 263,264.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

17,353.000 NHIB Local 29.646200 0.00 520.59 9.88 513,920.041.000000

Base 29.646200 0.00 520.59 9.88 513,920.04

17 Nov 2011 22 Nov 2011 USD/DTC 0.03KNIGHT EQUITY MARKETS L.P.

18,296.000 NHDZ Local 28.830500 0.00 548.88 10.13 526,923.821.000000

Base 28.830500 0.00 548.88 10.13 526,923.82

17 Nov 2011 22 Nov 2011 USD/DTC 0.02LIQUIDNETINC

13,716.000 NHDZ Local 28.772400 0.00 274.32 7.58 394,360.341.000000

Base 28.772400 0.00 274.32 7.58 394,360.34

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,100.000 NHDZ Local 31.299900 0.00 62.00 1.86 96,965.831.000000

Base 31.299900 0.00 62.00 1.86 96,965.83

40425J101 Total

3,055.64 53.700.0094,707.000 Local 2,792,827.48

Base 0.00 3,055.64 53.70 2,792,827.48
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COMMON STOCK404609109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHACKETT GROUP INC/THE

2,400.000 NHDG Local 3.720000 0.00 0.00 0.00 8,928.001.000000

Base 3.720000 0.00 0.00 0.00 8,928.00

COMMON STOCK USD.01405217100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHAIN CELESTIAL GROUP INC

6,200.000 NHDG Local 31.170000 0.00 0.00 0.00 193,254.001.000000

Base 31.170000 0.00 0.00 0.00 193,254.00

COMMON STOCK USD.0140609P105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHALLADOR ENERGY CO

600.000 NHDG Local 9.260000 0.00 0.00 0.00 5,556.001.000000

Base 9.260000 0.00 0.00 0.00 5,556.00

COMMON STOCK USD2.5406216101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HALLIBURTON CO

5,100.000 NHIH Local 39.180500 0.00 51.00 3.84 199,765.711.000000

Base 39.180500 0.00 51.00 3.84 199,765.71

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,300.000 NHIH Local 38.724800 0.00 33.00 2.45 127,756.391.000000

Base 38.724800 0.00 33.00 2.45 127,756.39

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 38.977500 0.00 4.00 0.30 15,586.701.000000

Base 38.977500 0.00 4.00 0.30 15,586.70

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHDM Local 38.530000 0.00 0.00 0.00 339,064.001.000000

Base 38.530000 0.00 0.00 0.00 339,064.00

406216101 Total

88.00 6.590.0017,600.000 Local 682,172.80

Base 0.00 88.00 6.59 682,172.80
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COMMON STOCK USD.1840624Q203 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHALLMARK FINL SERVICES INC

1,500.000 NHDG Local 8.100000 0.00 0.00 0.00 12,150.001.000000

Base 8.100000 0.00 0.00 0.00 12,150.00

COMMON STOCK410120109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHANCOCK HOLDING CO

17,200.000 NHDG Local 28.870000 0.00 0.00 0.00 496,564.001.000000

Base 28.870000 0.00 0.00 0.00 496,564.00

11 Oct 2011 14 Oct 2011 USD/DTC 0.04KEEFE BRUYETTE + WOODS INC

1,810.000 NHHO Local 28.870300 0.00 72.40 1.01 52,181.831.000000

Base 28.870300 0.00 72.40 1.01 52,181.83

410120109 Total

72.40 1.010.0019,010.000 Local 548,745.83

Base 0.00 72.40 1.01 548,745.83

COMMON STOCK USD.01410315105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHANDY + HARMAN LTD

1,000.000 NHDG Local 11.030000 0.00 0.00 0.00 11,030.001.000000

Base 11.030000 0.00 0.00 0.00 11,030.00

COMMON STOCK USD.0141043F208 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHANGER ORTHOPEDIC GROUP INC

3,700.000 NHDG Local 19.520000 0.00 0.00 0.00 72,224.001.000000

Base 19.520000 0.00 0.00 0.00 72,224.00

09 Nov 2011 15 Nov 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

3,710.000 NHHO Local 16.623200 0.00 148.40 1.19 61,522.481.000000

Base 16.623200 0.00 148.40 1.19 61,522.48

10 Nov 2011 16 Nov 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

2,510.000 NHHO Local 16.445900 0.00 100.40 0.80 41,178.011.000000

Base 16.445900 0.00 100.40 0.80 41,178.01
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11 Nov 2011 16 Nov 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

7,420.000 NHHO Local 16.845100 0.00 296.80 2.40 124,691.441.000000

Base 16.845100 0.00 296.80 2.40 124,691.44

14 Nov 2011 17 Nov 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

2,060.000 NHHO Local 16.913600 0.00 82.40 0.67 34,758.951.000000

Base 16.913600 0.00 82.40 0.67 34,758.95

15 Nov 2011 18 Nov 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

11,410.000 NHHO Local 16.525000 0.00 456.40 3.63 188,090.221.000000

Base 16.525000 0.00 456.40 3.63 188,090.22

41043F208 Total

1,084.40 8.690.0030,810.000 Local 522,465.10

Base 0.00 1,084.40 8.69 522,465.10

COMMON STOCK410495105 19 Dec 2011 19 Dec 2011 USD/DTCREVERSE SPLIT NON CASHHANMI FINANCIAL CORPORATION

20,720.000 NHHZ Local 1.259221 0.00 0.00 0.00 26,091.071.000000

Base 1.259221 0.00 0.00 0.00 26,091.07

19 Dec 2011 19 Dec 2011 USD/DTCREVERSE SPLIT NON CASH

24,200.000 NHIH Local 0.900233 0.00 0.00 0.00 21,785.641.000000

Base 0.900233 0.00 0.00 0.00 21,785.64

410495105 Total

0.00 0.000.0044,920.000 Local 47,876.71

Base 0.00 0.00 0.00 47,876.71

COMMON STOCK USD.01410867105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHANOVER INSURANCE GROUP INC/

900.000 NHHY Local 35.500000 0.00 0.00 0.00 31,950.001.000000

Base 35.500000 0.00 0.00 0.00 31,950.00



Prepared by State StreetPage 2788

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 33.840000 0.00 4.50 0.59 30,450.911.000000

Base 33.840000 0.00 4.50 0.59 30,450.91

410867105 Total

4.50 0.590.001,800.000 Local 62,400.91

Base 0.00 4.50 0.59 62,400.91

COMMON STOCK USD.0141146A106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARBINGER GROUP INC

2,000.000 NHDG Local 5.010000 0.00 0.00 0.00 10,020.001.000000

Base 5.010000 0.00 0.00 0.00 10,020.00

COMMON STOCK USD.01412822108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HARLEY DAVIDSON INC

1,500.000 NHIH Local 39.642000 0.00 15.00 1.14 59,446.861.000000

Base 39.642000 0.00 15.00 1.14 59,446.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 39.750000 0.00 6.00 0.46 23,843.541.000000

Base 39.750000 0.00 6.00 0.46 23,843.54

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 39.370000 0.00 0.00 0.00 82,677.001.000000

Base 39.370000 0.00 0.00 0.00 82,677.00

412822108 Total

21.00 1.600.004,200.000 Local 165,967.40

Base 0.00 21.00 1.60 165,967.40

COMMON STOCK USD1.412824104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARLEYSVILLE GROUP INC

2,800.000 NHDG Local 58.920000 0.00 0.00 0.00 164,976.001.000000

Base 58.920000 0.00 0.00 0.00 164,976.00
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COMMON STOCK USD.01413086109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HARMAN INTERNATIONAL

100.000 NHIH Local 40.895000 0.00 1.00 0.08 4,088.421.000000

Base 40.895000 0.00 1.00 0.08 4,088.42

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 40.658000 0.00 5.00 0.39 20,323.611.000000

Base 40.658000 0.00 5.00 0.39 20,323.61

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHY Local 28.580000 0.00 0.00 0.00 14,290.001.000000

Base 28.580000 0.00 0.00 0.00 14,290.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 26.694100 0.00 2.50 0.26 13,344.291.000000

Base 26.694100 0.00 2.50 0.26 13,344.29

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHDM Local 41.440000 0.00 0.00 0.00 24,864.001.000000

Base 41.440000 0.00 0.00 0.00 24,864.00

30 Nov 2011 05 Dec 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

5,164.000 NHIB Local 40.503000 0.00 154.92 4.02 208,998.551.000000

Base 40.503000 0.00 154.92 4.02 208,998.55

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHDZ Local 36.046700 0.00 28.00 0.97 50,436.411.000000

Base 36.046700 0.00 28.00 0.97 50,436.41

413086109 Total

191.42 5.720.008,764.000 Local 336,345.28

Base 0.00 191.42 5.72 336,345.28
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COMMON STOCK413160102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARMONIC INC

20,500.000 NHDG Local 4.650000 0.00 0.00 0.00 95,325.001.000000

Base 4.650000 0.00 0.00 0.00 95,325.00

COMMON STOCK USD.01413833104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARRIS + HARRIS GROUP INC

6,900.000 NHDG Local 3.520000 0.00 0.00 0.00 24,288.001.000000

Base 3.520000 0.00 0.00 0.00 24,288.00

COMMON STOCK USD1.413875105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCHARRIS CORP

1,100.000 NHIH Local 37.568200 0.00 11.00 0.79 41,313.231.000000

Base 37.568200 0.00 11.00 0.79 41,313.23

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHY Local 34.170000 0.00 0.00 0.00 58,089.001.000000

Base 34.170000 0.00 0.00 0.00 58,089.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 33.361500 0.00 8.50 1.09 56,704.961.000000

Base 33.361500 0.00 8.50 1.09 56,704.96

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 37.710000 0.00 0.00 0.00 41,481.001.000000

Base 37.710000 0.00 0.00 0.00 41,481.00

413875105 Total

19.50 1.880.005,600.000 Local 197,588.19

Base 0.00 19.50 1.88 197,588.19

COMMON STOCK415864107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARSCO CORP

2,100.000 NHHY Local 19.390000 0.00 0.00 0.00 40,719.001.000000

Base 19.390000 0.00 0.00 0.00 40,719.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 18.942700 0.00 10.50 0.77 39,768.401.000000

Base 18.942700 0.00 10.50 0.77 39,768.40

415864107 Total

10.50 0.770.004,200.000 Local 80,487.40

Base 0.00 10.50 0.77 80,487.40

COMMON STOCK USD1.416196103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARTE HANKS INC

10,000.000 NHDG Local 8.240000 0.00 0.00 0.00 82,400.001.000000

Base 8.240000 0.00 0.00 0.00 82,400.00

COMMON STOCK USD.01416515104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HARTFORD FINANCIAL SVCS GRP

1,600.000 NHIH Local 17.487200 0.00 16.00 0.54 27,962.981.000000

Base 17.487200 0.00 16.00 0.54 27,962.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 17.557400 0.00 23.00 0.78 40,358.241.000000

Base 17.557400 0.00 23.00 0.78 40,358.24

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHHY Local 16.140000 0.00 0.00 0.00 129,120.001.000000

Base 16.140000 0.00 0.00 0.00 129,120.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,000.000 NHDG Local 14.964300 0.00 40.00 2.30 119,672.101.000000

Base 14.964300 0.00 40.00 2.30 119,672.10

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHDM Local 17.530000 0.00 0.00 0.00 68,367.001.000000

Base 17.530000 0.00 0.00 0.00 68,367.00
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416515104 Total

79.00 3.620.0023,800.000 Local 385,480.32

Base 0.00 79.00 3.62 385,480.32

COMMON STOCK USD.01416906105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARVARD BIOSCIENCE INC

4,800.000 NHDG Local 4.720000 0.00 0.00 0.00 22,656.001.000000

Base 4.720000 0.00 0.00 0.00 22,656.00

COMMON STOCK USD.0141754V103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHARVEST NATURAL RESOURCES IN

7,800.000 NHDG Local 9.800000 0.00 0.00 0.00 76,440.001.000000

Base 9.800000 0.00 0.00 0.00 76,440.00

COMMON STOCK USD.5418056107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HASBRO INC

1,200.000 NHIH Local 36.795000 0.00 12.00 0.85 44,141.151.000000

Base 36.795000 0.00 12.00 0.85 44,141.15

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 36.850000 0.00 0.00 0.00 44,220.001.000000

Base 36.850000 0.00 0.00 0.00 44,220.00

418056107 Total

12.00 0.850.002,400.000 Local 88,361.15

Base 0.00 12.00 0.85 88,361.15

REIT USD.00141902R103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHATTERAS FINANCIAL CORP

17,200.000 NHDG Local 24.850000 0.00 0.00 0.00 427,420.001.000000

Base 24.850000 0.00 0.00 0.00 427,420.00

COMMON STOCK USD1.419596101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHAVERTY FURNITURE

4,100.000 NHDG Local 10.380000 0.00 0.00 0.00 42,558.001.000000

Base 10.380000 0.00 0.00 0.00 42,558.00
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COMMON STOCK NPV419870100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHAWAIIAN ELECTRIC INDS

1,900.000 NHHY Local 24.280000 0.00 0.00 0.00 46,132.001.000000

Base 24.280000 0.00 0.00 0.00 46,132.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 23.125300 0.00 9.50 0.85 43,927.721.000000

Base 23.125300 0.00 9.50 0.85 43,927.72

419870100 Total

9.50 0.850.003,800.000 Local 90,059.72

Base 0.00 9.50 0.85 90,059.72

COMMON STOCK USD.01419879101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHAWAIIAN HOLDINGS INC

11,300.000 NHDG Local 4.230000 0.00 0.00 0.00 47,799.001.000000

Base 4.230000 0.00 0.00 0.00 47,799.00

COMMON STOCK420877201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHAYNES INTERNATIONAL INC

600.000 NHDG Local 52.570000 0.00 0.00 0.00 31,542.001.000000

Base 52.570000 0.00 0.00 0.00 31,542.00

COMMON STOCK USD.01421924309 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEALTHSOUTH CORP

21,800.000 NHDG Local 15.060000 0.00 0.00 0.00 328,308.001.000000

Base 15.060000 0.00 0.00 0.00 328,308.00

REIT USD.01421946104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEALTHCARE REALTY TRUST INC

17,500.000 NHDG Local 17.410000 0.00 0.00 0.00 304,675.001.000000

Base 17.410000 0.00 0.00 0.00 304,675.00

COMMON STOCK42210P102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEADWATERS INC

13,700.000 NHDG Local 1.400000 0.00 0.00 0.00 19,180.001.000000

Base 1.400000 0.00 0.00 0.00 19,180.00
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REIT USD1.42217K106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEALTH CARE REIT INC

1,100.000 NHIH Local 49.820500 0.00 11.00 1.05 54,790.501.000000

Base 49.820500 0.00 11.00 1.05 54,790.50

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 49.920000 0.00 4.00 0.38 19,963.621.000000

Base 49.920000 0.00 4.00 0.38 19,963.62

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHY Local 46.800000 0.00 0.00 0.00 154,440.001.000000

Base 46.800000 0.00 0.00 0.00 154,440.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 44.550900 0.00 16.50 2.83 146,998.641.000000

Base 44.550900 0.00 16.50 2.83 146,998.64

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 49.930000 0.00 0.00 0.00 74,895.001.000000

Base 49.930000 0.00 0.00 0.00 74,895.00

42217K106 Total

31.50 4.260.009,600.000 Local 451,087.76

Base 0.00 31.50 4.26 451,087.76

COMMON STOCK42222G108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEALTH NET INC

2,000.000 NHHY Local 23.710000 0.00 0.00 0.00 47,420.001.000000

Base 23.710000 0.00 0.00 0.00 47,420.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 21.844800 0.00 10.00 0.84 43,678.761.000000

Base 21.844800 0.00 10.00 0.84 43,678.76
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42222G108 Total

10.00 0.840.004,000.000 Local 91,098.76

Base 0.00 10.00 0.84 91,098.76

COMMON STOCK422245100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEALTHWAYS INC

7,600.000 NHDG Local 10.190000 0.00 0.00 0.00 77,444.001.000000

Base 10.190000 0.00 0.00 0.00 77,444.00

COMMON STOCK USD.0142224N101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEALTHSPRING INC

7,100.000 NHDG Local 38.580000 0.00 0.00 0.00 273,918.001.000000

Base 38.580000 0.00 0.00 0.00 273,918.00

COMMON STOCK USD1.42234Q102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEARTLAND FINANCIAL USA INC

3,000.000 NHDG Local 15.540000 0.00 0.00 0.00 46,620.001.000000

Base 15.540000 0.00 0.00 0.00 46,620.00

COMMON STOCK422680108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHECKMANN CORP

10,800.000 NHDG Local 5.500000 0.00 0.00 0.00 59,400.001.000000

Base 5.500000 0.00 0.00 0.00 59,400.00

COMMON STOCK USD.01422819102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEIDRICK + STRUGGLES INTL

3,500.000 NHDG Local 18.100000 0.00 0.00 0.00 63,350.001.000000

Base 18.100000 0.00 0.00 0.00 63,350.00

COMMON STOCK USD.25423074103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HJ HEINZ CO

1,100.000 NHIH Local 53.026400 0.00 11.00 1.12 58,316.921.000000

Base 53.026400 0.00 11.00 1.12 58,316.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 53.040000 0.00 11.00 1.12 58,331.881.000000

Base 53.040000 0.00 11.00 1.12 58,331.88
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 53.067000 0.00 5.00 0.51 26,527.991.000000

Base 53.067000 0.00 5.00 0.51 26,527.99

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHY Local 50.480000 0.00 0.00 0.00 121,152.001.000000

Base 50.480000 0.00 0.00 0.00 121,152.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 49.151000 0.00 12.00 2.27 117,948.131.000000

Base 49.151000 0.00 12.00 2.27 117,948.13

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHDM Local 53.610000 0.00 0.00 0.00 144,747.001.000000

Base 53.610000 0.00 0.00 0.00 144,747.00

423074103 Total

39.00 5.020.0010,200.000 Local 527,023.92

Base 0.00 39.00 5.02 527,023.92

COMMON STOCK NPV42330P107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHELIX ENERGY SOLUTIONS GROUP

24,000.000 NHDG Local 14.990000 0.00 0.00 0.00 359,760.001.000000

Base 14.990000 0.00 0.00 0.00 359,760.00

COMMON STOCK USD.1423452101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HELMERICH + PAYNE

200.000 NHIH Local 56.095000 0.00 2.00 0.22 11,216.781.000000

Base 56.095000 0.00 2.00 0.22 11,216.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 55.655000 0.00 10.00 1.07 55,643.931.000000

Base 55.655000 0.00 10.00 1.07 55,643.93
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 54.440000 0.00 0.00 0.00 65,328.001.000000

Base 54.440000 0.00 0.00 0.00 65,328.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHEU Local 55.232900 0.00 10.50 0.75 38,651.781.000000

Base 55.232900 0.00 10.50 0.75 38,651.78

423452101 Total

22.50 2.040.003,100.000 Local 170,840.49

Base 0.00 22.50 2.04 170,840.49

COMMON STOCK USD.01426281101 15 Nov 2011 18 Nov 2011 USD/DTC 0.02INSTINETJACK HENRY + ASSOCIATES INC

2,360.000 NHHO Local 33.259900 0.00 47.20 1.51 78,444.651.000000

Base 33.259900 0.00 47.20 1.51 78,444.65

18 Nov 2011 23 Nov 2011 USD/DTC 0.02INSTINET

2,770.000 NHHO Local 32.304200 0.00 55.40 1.72 89,425.511.000000

Base 32.304200 0.00 55.40 1.72 89,425.51

21 Nov 2011 25 Nov 2011 USD/DTC 0.02INSTINET

2,330.000 NHHO Local 31.651700 0.00 46.60 1.42 73,700.441.000000

Base 31.651700 0.00 46.60 1.42 73,700.44

426281101 Total

149.20 4.650.007,460.000 Local 241,570.60

Base 0.00 149.20 4.65 241,570.60

COMMON STOCK NPV426927109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHERITAGE COMMERCE CORP

4,600.000 NHDG Local 4.140000 0.00 0.00 0.00 19,044.001.000000

Base 4.140000 0.00 0.00 0.00 19,044.00
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COMMON STOCK USD.01427093109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHERCULES OFFSHORE INC

26,500.000 NHDG Local 3.140000 0.00 0.00 0.00 83,210.001.000000

Base 3.140000 0.00 0.00 0.00 83,210.00

COMMON STOCK427096508 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHERCULES TECHNOLOGY GROWTH

9,900.000 NHDG Local 9.030000 0.00 0.00 0.00 89,397.001.000000

Base 9.030000 0.00 0.00 0.00 89,397.00

13 Dec 2011 13 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.627 NHHZ Local 6.188197 0.00 0.00 0.00 3.881.000000

Base 6.188197 0.00 0.00 0.00 3.88

427096508 Total

0.00 0.000.009,900.627 Local 89,400.88

Base 0.00 0.00 0.00 89,400.88

COMMON STOCK NPV42722X106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHERITAGE FINANCIAL CORP

3,500.000 NHDG Local 12.030000 0.00 0.00 0.00 42,105.001.000000

Base 12.030000 0.00 0.00 0.00 42,105.00

REIT USD.01427825104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHERSHA HOSPITALITY TRUST

31,800.000 NHDG Local 3.580000 0.00 0.00 0.00 113,844.001.000000

Base 3.580000 0.00 0.00 0.00 113,844.00

COMMON STOCK USD1.427866108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COHERSHEY CO/THE

1,300.000 NHIH Local 56.117700 0.00 13.00 1.40 72,938.611.000000

Base 56.117700 0.00 13.00 1.40 72,938.61

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHY Local 59.240000 0.00 0.00 0.00 41,468.001.000000

Base 59.240000 0.00 0.00 0.00 41,468.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 57.162900 0.00 3.50 0.77 40,009.761.000000

Base 57.162900 0.00 3.50 0.77 40,009.76

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 56.080000 0.00 0.00 0.00 72,904.001.000000

Base 56.080000 0.00 0.00 0.00 72,904.00

427866108 Total

16.50 2.170.004,000.000 Local 227,320.37

Base 0.00 16.50 2.17 227,320.37

COMMON STOCK USD1.42809H107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HESS CORP

2,300.000 NHIH Local 63.587600 0.00 23.00 2.81 146,225.671.000000

Base 63.587600 0.00 23.00 2.81 146,225.67

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 62.963800 0.00 4.00 0.48 25,181.041.000000

Base 62.963800 0.00 4.00 0.48 25,181.04

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHY Local 52.460000 0.00 0.00 0.00 299,022.001.000000

Base 52.460000 0.00 0.00 0.00 299,022.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 49.550800 0.00 28.50 5.43 282,405.631.000000

Base 49.550800 0.00 28.50 5.43 282,405.63

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHDM Local 64.120000 0.00 0.00 0.00 173,124.001.000000

Base 64.120000 0.00 0.00 0.00 173,124.00
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42809H107 Total

55.50 8.720.0016,800.000 Local 925,958.34

Base 0.00 55.50 8.72 925,958.34

COMMON STOCK USD.01428236103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HEWLETT PACKARD CO

5,800.000 NHIH Local 28.064100 0.00 58.00 3.13 162,710.651.000000

Base 28.064100 0.00 58.00 3.13 162,710.65

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

7,200.000 NHIH Local 28.014700 0.00 72.00 3.87 201,629.971.000000

Base 28.014700 0.00 72.00 3.87 201,629.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,000.000 NHIH Local 27.783900 0.00 50.00 2.67 138,866.831.000000

Base 27.783900 0.00 50.00 2.67 138,866.83

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

40,700.000 NHHY Local 22.450000 0.00 0.00 0.00 913,715.001.000000

Base 22.450000 0.00 0.00 0.00 913,715.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

40,700.000 NHDG Local 22.377100 0.00 203.50 17.49 910,526.981.000000

Base 22.377100 0.00 203.50 17.49 910,526.98

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

8,600.000 NHHY Local 26.479300 0.00 129.00 4.38 227,588.601.000000

Base 26.479300 0.00 129.00 4.38 227,588.60

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,000.000 NHDM Local 27.320000 0.00 0.00 0.00 491,760.001.000000

Base 27.320000 0.00 0.00 0.00 491,760.00
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21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,130.000 NHDM Local 25.097800 0.00 76.95 2.48 128,672.281.000000

Base 25.097800 0.00 76.95 2.48 128,672.28

428236103 Total

589.45 34.020.00131,130.000 Local 3,175,470.31

Base 0.00 589.45 34.02 3,175,470.31

COMMON STOCK USD.01428291108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHEXCEL CORP

3,500.000 NHDG Local 23.300000 0.00 0.00 0.00 81,550.001.000000

Base 23.300000 0.00 0.00 0.00 81,550.00

COMMON STOCK42833L108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHHGREGG INC

3,900.000 NHDG Local 11.170000 0.00 0.00 0.00 43,563.001.000000

Base 11.170000 0.00 0.00 0.00 43,563.00

COMMON STOCK USD.0142840B101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHI TECH PHARMACAL CO INC

1,600.000 NHDG Local 32.330000 0.00 0.00 0.00 51,728.001.000000

Base 32.330000 0.00 0.00 0.00 51,728.00

COMMON STOCK USD.01428567101 11 Oct 2011 14 Oct 2011 USD/DTC 0.04PIPER JAFFRAYHIBBETT SPORTS INC

690.000 NHHO Local 36.918800 0.00 27.60 0.49 25,445.881.000000

Base 36.918800 0.00 27.60 0.49 25,445.88

02 Nov 2011 07 Nov 2011 USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.

1,160.000 NHHO Local 41.728500 0.00 23.20 0.93 48,380.931.000000

Base 41.728500 0.00 23.20 0.93 48,380.93

14 Nov 2011 17 Nov 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

1,260.000 NHHO Local 44.058100 0.00 50.40 1.07 55,461.741.000000

Base 44.058100 0.00 50.40 1.07 55,461.74
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15 Nov 2011 18 Nov 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

220.000 NHHO Local 44.017600 0.00 8.80 0.19 9,674.881.000000

Base 44.017600 0.00 8.80 0.19 9,674.88

21 Nov 2011 25 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

30.000 NHDY Local 43.980000 0.00 0.90 0.03 1,318.471.000000

Base 43.980000 0.00 0.90 0.03 1,318.47

21 Nov 2011 25 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

16,930.000 NHDY Local 43.980000 0.00 507.90 14.30 744,059.201.000000

Base 43.980000 0.00 507.90 14.30 744,059.20

29 Nov 2011 02 Dec 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

2,430.000 NHHO Local 44.132400 0.00 97.20 2.06 107,142.471.000000

Base 44.132400 0.00 97.20 2.06 107,142.47

30 Nov 2011 05 Dec 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

1,210.000 NHHO Local 45.549200 0.00 48.40 1.06 55,065.071.000000

Base 45.549200 0.00 48.40 1.06 55,065.07

01 Dec 2011 06 Dec 2011 USD/DTC 0.02SUNTRUST CAPITAL MARKETS, INC.

1,130.000 NHHO Local 45.636500 0.00 22.60 1.00 51,545.651.000000

Base 45.636500 0.00 22.60 1.00 51,545.65

428567101 Total

787.00 21.130.0025,060.000 Local 1,098,094.29

Base 0.00 787.00 21.13 1,098,094.29

REIT USD.01431284108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHIGHWOODS PROPERTIES INC

4,000.000 NHDG Local 27.730000 0.00 0.00 0.00 110,920.001.000000

Base 27.730000 0.00 0.00 0.00 110,920.00
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COMMON STOCK431466101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHILL INTERNATIONAL INC

5,600.000 NHDG Local 5.330000 0.00 0.00 0.00 29,848.001.000000

Base 5.330000 0.00 0.00 0.00 29,848.00

COMMON STOCK NPV431475102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHILL ROM HOLDINGS INC

530.000 NHHY Local 30.020000 0.00 0.00 0.00 15,910.601.000000

Base 30.020000 0.00 0.00 0.00 15,910.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

530.000 NHDG Local 29.144900 0.00 2.65 0.30 15,443.851.000000

Base 29.144900 0.00 2.65 0.30 15,443.85

431475102 Total

2.65 0.300.001,060.000 Local 31,354.45

Base 0.00 2.65 0.30 31,354.45

COMMON STOCK USD.01432748101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHILLTOP HOLDINGS INC

8,900.000 NHDG Local 7.560000 0.00 0.00 0.00 67,284.001.000000

Base 7.560000 0.00 0.00 0.00 67,284.00

COMMON STOCK USD.01436106108 05 Dec 2011 08 Dec 2011 USD/DTC 0.03MR BEAL &COMPANYHOLLYFRONTIER CORP

15,231.000 NHEZ Local 24.119000 0.00 456.93 7.06 366,892.501.000000

Base 24.119000 0.00 456.93 7.06 366,892.50

06 Dec 2011 09 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

15,230.000 NHEZ Local 23.633100 0.00 456.90 6.92 359,468.291.000000

Base 23.633100 0.00 456.90 6.92 359,468.29

436106108 Total

913.83 13.980.0030,461.000 Local 726,360.79

Base 0.00 913.83 13.98 726,360.79
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COMMON STOCK USD.01436440101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOLOGIC INC

4,600.000 NHHY Local 15.210000 0.00 0.00 0.00 69,966.001.000000

Base 15.210000 0.00 0.00 0.00 69,966.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 14.219600 0.00 23.00 1.26 65,385.901.000000

Base 14.219600 0.00 23.00 1.26 65,385.90

436440101 Total

23.00 1.260.009,200.000 Local 135,351.90

Base 0.00 23.00 1.26 135,351.90

COMMON STOCK USD.01436893200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOME BANCSHARES INC

4,900.000 NHDG Local 22.080000 0.00 0.00 0.00 108,192.001.000000

Base 22.080000 0.00 0.00 0.00 108,192.00

COMMON STOCK USD.05437076102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HOME DEPOT INC

8,600.000 NHIH Local 37.974600 0.00 86.00 6.27 326,489.291.000000

Base 37.974600 0.00 86.00 6.27 326,489.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 37.585000 0.00 2.00 0.14 7,514.861.000000

Base 37.585000 0.00 2.00 0.14 7,514.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,800.000 NHIH Local 38.221700 0.00 48.00 3.52 183,412.641.000000

Base 38.221700 0.00 48.00 3.52 183,412.64

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,700.000 NHHY Local 32.870000 0.00 0.00 0.00 384,579.001.000000

Base 32.870000 0.00 0.00 0.00 384,579.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,700.000 NHDG Local 31.564700 0.00 58.50 7.10 369,241.391.000000

Base 31.564700 0.00 58.50 7.10 369,241.39

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,600.000 NHDM Local 38.250000 0.00 0.00 0.00 520,200.001.000000

Base 38.250000 0.00 0.00 0.00 520,200.00

437076102 Total

194.50 17.030.0050,600.000 Local 1,791,437.18

Base 0.00 194.50 17.03 1,791,437.18

COMMON STOCK USD.0143710G105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOME FEDERAL BANCORP INC/MD

3,600.000 NHDG Local 8.800000 0.00 0.00 0.00 31,680.001.000000

Base 8.800000 0.00 0.00 0.00 31,680.00

REIT USD.01437306103 14 Nov 2011 17 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INCHOME PROPERTIES INC

3,230.000 NHHO Local 57.456300 0.00 96.90 3.57 185,483.381.000000

Base 57.456300 0.00 96.90 3.57 185,483.38

15 Nov 2011 18 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,170.000 NHHO Local 56.786500 0.00 155.10 5.64 293,425.471.000000

Base 56.786500 0.00 155.10 5.64 293,425.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,200.000 NHHO Local 56.551400 0.00 156.00 5.65 293,905.631.000000

Base 56.551400 0.00 156.00 5.65 293,905.63

437306103 Total

408.00 14.860.0013,600.000 Local 772,814.48

Base 0.00 408.00 14.86 772,814.48
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COMMON STOCK USD1.438516106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HONEYWELL INTERNATIONAL INC

2,400.000 NHIH Local 53.612900 0.00 24.00 2.47 128,644.491.000000

Base 53.612900 0.00 24.00 2.47 128,644.49

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,900.000 NHIH Local 53.768800 0.00 49.00 5.06 263,413.061.000000

Base 53.768800 0.00 49.00 5.06 263,413.06

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,300.000 NHDM Local 54.710000 0.00 0.00 0.00 399,383.001.000000

Base 54.710000 0.00 0.00 0.00 399,383.00

438516106 Total

73.00 7.530.0014,600.000 Local 791,440.55

Base 0.00 73.00 7.53 791,440.55

COMMON STOCK440327104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHORACE MANN EDUCATORS

9,000.000 NHDG Local 11.900000 0.00 0.00 0.00 107,100.001.000000

Base 11.900000 0.00 0.00 0.00 107,100.00

COMMON STOCK440452100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HORMEL FOODS CORP

1,200.000 NHIH Local 29.554600 0.00 12.00 0.68 35,452.841.000000

Base 29.554600 0.00 12.00 0.68 35,452.84

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHY Local 27.020000 0.00 0.00 0.00 32,424.001.000000

Base 27.020000 0.00 0.00 0.00 32,424.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 26.625000 0.00 6.00 0.62 31,943.381.000000

Base 26.625000 0.00 6.00 0.62 31,943.38
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 29.440000 0.00 0.00 0.00 35,328.001.000000

Base 29.440000 0.00 0.00 0.00 35,328.00

440452100 Total

18.00 1.300.004,800.000 Local 135,148.22

Base 0.00 18.00 1.30 135,148.22

COMMON STOCK USD.01440543106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHORNBECK OFFSHORE SERVICES

5,200.000 NHDG Local 28.280000 0.00 0.00 0.00 147,056.001.000000

Base 28.280000 0.00 0.00 0.00 147,056.00

COMMON STOCK USD.01440694305 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHORSEHEAD HOLDING CORP

9,500.000 NHDG Local 8.040000 0.00 0.00 0.00 76,380.001.000000

Base 8.040000 0.00 0.00 0.00 76,380.00

COMMON STOCK USD.01441060100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HOSPIRA INC

200.000 NHIH Local 31.005000 0.00 2.00 0.12 6,198.881.000000

Base 31.005000 0.00 2.00 0.12 6,198.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 31.205000 0.00 13.00 0.78 40,552.721.000000

Base 31.205000 0.00 13.00 0.78 40,552.72

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHY Local 37.000000 0.00 0.00 0.00 18,500.001.000000

Base 37.000000 0.00 0.00 0.00 18,500.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 35.957000 0.00 2.50 0.35 17,975.651.000000

Base 35.957000 0.00 2.50 0.35 17,975.65
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 31.200000 0.00 0.00 0.00 46,800.001.000000

Base 31.200000 0.00 0.00 0.00 46,800.00

441060100 Total

17.50 1.250.004,000.000 Local 130,027.25

Base 0.00 17.50 1.25 130,027.25

REIT USD.0144106M102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOSPITALITY PROPERTIES TRUST

2,800.000 NHHY Local 21.230000 0.00 0.00 0.00 59,444.001.000000

Base 21.230000 0.00 0.00 0.00 59,444.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 19.560400 0.00 14.00 1.06 54,754.061.000000

Base 19.560400 0.00 14.00 1.06 54,754.06

44106M102 Total

14.00 1.060.005,600.000 Local 114,198.06

Base 0.00 14.00 1.06 114,198.06

REIT USD.0144107P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HOST HOTELS + RESORTS INC

1,400.000 NHIH Local 14.057500 0.00 14.00 0.38 19,666.121.000000

Base 14.057500 0.00 14.00 0.38 19,666.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,200.000 NHIH Local 14.105000 0.00 32.00 0.87 45,103.131.000000

Base 14.105000 0.00 32.00 0.87 45,103.13

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 14.063800 0.00 16.00 0.43 22,485.651.000000

Base 14.063800 0.00 16.00 0.43 22,485.65
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,100.000 NHHY Local 10.940000 0.00 0.00 0.00 132,374.001.000000

Base 10.940000 0.00 0.00 0.00 132,374.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,100.000 NHDG Local 10.129200 0.00 60.50 2.36 122,500.461.000000

Base 10.129200 0.00 60.50 2.36 122,500.46

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHDM Local 13.940000 0.00 0.00 0.00 86,428.001.000000

Base 13.940000 0.00 0.00 0.00 86,428.00

44107P104 Total

122.50 4.040.0036,600.000 Local 428,557.36

Base 0.00 122.50 4.04 428,557.36

COMMON STOCK NPV441339108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOT TOPIC INC

10,300.000 NHDG Local 8.250000 0.00 0.00 0.00 84,975.001.000000

Base 8.250000 0.00 0.00 0.00 84,975.00

COMMON STOCK USD.01442487203 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOVNANIAN ENTERPRISES A

14,100.000 NHDG Local 1.080000 0.00 0.00 0.00 15,228.001.000000

Base 1.080000 0.00 0.00 0.00 15,228.00

COMMON STOCK44267D107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHOWARD HUGHES CORP/THE

400.000 NHHY Local 42.100000 0.00 0.00 0.00 16,840.001.000000

Base 42.100000 0.00 0.00 0.00 16,840.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 36.182500 0.00 2.00 0.28 14,470.721.000000

Base 36.182500 0.00 2.00 0.28 14,470.72
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44267D107 Total

2.00 0.280.00800.000 Local 31,310.72

Base 0.00 2.00 0.28 31,310.72

COMMON STOCK USD.01443510201 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUBBELL INC  CL B

1,100.000 NHHY Local 49.540000 0.00 0.00 0.00 54,494.001.000000

Base 49.540000 0.00 0.00 0.00 54,494.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 47.605000 0.00 5.50 1.01 52,358.991.000000

Base 47.605000 0.00 5.50 1.01 52,358.99

443510201 Total

5.50 1.010.002,200.000 Local 106,852.99

Base 0.00 5.50 1.01 106,852.99

COMMON STOCK USD.01443683107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HUDSON CITY BANCORP INC

4,600.000 NHIH Local 5.665300 0.00 46.00 0.50 26,013.881.000000

Base 5.665300 0.00 46.00 0.50 26,013.88

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,300.000 NHHY Local 5.660000 0.00 0.00 0.00 41,318.001.000000

Base 5.660000 0.00 0.00 0.00 41,318.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,300.000 NHDG Local 5.247400 0.00 36.50 0.74 38,268.781.000000

Base 5.247400 0.00 36.50 0.74 38,268.78

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHDM Local 5.620000 0.00 0.00 0.00 25,852.001.000000

Base 5.620000 0.00 0.00 0.00 25,852.00
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443683107 Total

82.50 1.240.0023,800.000 Local 131,452.66

Base 0.00 82.50 1.24 131,452.66

COMMON STOCK443792106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUDSON HIGHLAND GROUP INC

7,300.000 NHDG Local 4.000000 0.00 0.00 0.00 29,200.001.000000

Base 4.000000 0.00 0.00 0.00 29,200.00

REIT USD.01444097109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUDSON PACIFIC PROPERTIES IN

4,900.000 NHDG Local 12.010000 0.00 0.00 0.00 58,849.001.000000

Base 12.010000 0.00 0.00 0.00 58,849.00

COMMON STOCK USD.2444172100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUDSON VALLEY HOLDING CORP

3,200.000 NHDG Local 17.910000 0.00 0.00 0.00 57,312.001.000000

Base 17.910000 0.00 0.00 0.00 57,312.00

13 Dec 2011 13 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.200 NHHZ Local 18.400000 0.00 0.00 0.00 3.681.000000

Base 18.400000 0.00 0.00 0.00 3.68

444172100 Total

0.00 0.000.003,200.200 Local 57,315.68

Base 0.00 0.00 0.00 57,315.68

COMMON STOCK444859102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HUMANA INC

100.000 NHIH Local 87.970000 0.00 1.00 0.17 8,795.831.000000

Base 87.970000 0.00 1.00 0.17 8,795.83

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 87.264700 0.00 13.00 2.18 113,428.931.000000

Base 87.264700 0.00 13.00 2.18 113,428.93
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHY Local 72.730000 0.00 0.00 0.00 225,463.001.000000

Base 72.730000 0.00 0.00 0.00 225,463.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 66.041500 0.00 15.50 3.94 204,709.211.000000

Base 66.041500 0.00 15.50 3.94 204,709.21

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 87.720000 0.00 0.00 0.00 122,808.001.000000

Base 87.720000 0.00 0.00 0.00 122,808.00

444859102 Total

29.50 6.290.009,000.000 Local 675,204.97

Base 0.00 29.50 6.29 675,204.97

COMMON STOCK USD.01445658107 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.HUNT (JB) TRANSPRT SVCS INC

900.000 NHDZ Local 44.373300 0.00 18.00 0.77 39,917.201.000000

Base 44.373300 0.00 18.00 0.77 39,917.20

COMMON STOCK USD.01446150104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.HUNTINGTON BANCSHARES INC

800.000 NHIH Local 5.154400 0.00 8.00 0.08 4,115.441.000000

Base 5.154400 0.00 8.00 0.08 4,115.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,600.000 NHIH Local 5.225500 0.00 66.00 0.66 34,421.641.000000

Base 5.225500 0.00 66.00 0.66 34,421.64

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,800.000 NHHY Local 4.800000 0.00 0.00 0.00 75,840.001.000000

Base 4.800000 0.00 0.00 0.00 75,840.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,800.000 NHDG Local 4.656900 0.00 79.00 1.42 73,498.601.000000

Base 4.656900 0.00 79.00 1.42 73,498.60

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHDM Local 5.210000 0.00 0.00 0.00 38,554.001.000000

Base 5.210000 0.00 0.00 0.00 38,554.00

446150104 Total

153.00 2.160.0046,400.000 Local 226,429.68

Base 0.00 153.00 2.16 226,429.68

COMMON STOCK USD.01446413106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUNTINGTON INGALLS INDUSTRIE

1,300.000 NHHY Local 24.330000 0.00 0.00 0.00 31,629.001.000000

Base 24.330000 0.00 0.00 0.00 31,629.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 23.019700 0.00 6.50 0.58 29,918.531.000000

Base 23.019700 0.00 6.50 0.58 29,918.53

446413106 Total

6.50 0.580.002,600.000 Local 61,547.53

Base 0.00 6.50 0.58 61,547.53

COMMON STOCK USD.01447011107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHUNTSMAN CORP

2,800.000 NHHY Local 9.670000 0.00 0.00 0.00 27,076.001.000000

Base 9.670000 0.00 0.00 0.00 27,076.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 8.767000 0.00 14.00 0.48 24,533.121.000000

Base 8.767000 0.00 14.00 0.48 24,533.12
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447011107 Total

14.00 0.480.005,600.000 Local 51,609.12

Base 0.00 14.00 0.48 51,609.12

COMMON STOCK NPV447324104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHURCO COMPANIES INC

1,400.000 NHDG Local 23.980000 0.00 0.00 0.00 33,572.001.000000

Base 23.980000 0.00 0.00 0.00 33,572.00

COMMON STOCK USD.01447462102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHURON CONSULTING GROUP INC

300.000 NHDG Local 33.070000 0.00 0.00 0.00 9,921.001.000000

Base 33.070000 0.00 0.00 0.00 9,921.00

COMMON STOCK USD.01448579102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHYATT HOTELS CORP   CL A

1,000.000 NHHY Local 31.370000 0.00 0.00 0.00 31,370.001.000000

Base 31.370000 0.00 0.00 0.00 31,370.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 30.332000 0.00 5.00 0.59 30,326.411.000000

Base 30.332000 0.00 5.00 0.59 30,326.41

448579102 Total

5.00 0.590.002,000.000 Local 61,696.41

Base 0.00 5.00 0.59 61,696.41

COMMON STOCK USD.01448947507 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIDT CORP CLASS B

300.000 NHDG Local 17.850000 0.00 0.00 0.00 5,355.001.000000

Base 17.850000 0.00 0.00 0.00 5,355.00

COMMON STOCK44919P508 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIAC/INTERACTIVECORP

1,700.000 NHHY Local 39.550000 0.00 0.00 0.00 67,235.001.000000

Base 39.550000 0.00 0.00 0.00 67,235.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 36.613200 0.00 8.50 1.20 62,232.741.000000

Base 36.613200 0.00 8.50 1.20 62,232.74

44919P508 Total

8.50 1.200.003,400.000 Local 129,467.74

Base 0.00 8.50 1.20 129,467.74

COMMON STOCK44925C103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHICF INTERNATIONAL INC

2,800.000 NHDG Local 20.400000 0.00 0.00 0.00 57,120.001.000000

Base 20.400000 0.00 0.00 0.00 57,120.00

COMMON STOCK44928D108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHICG GROUP INC

7,700.000 NHDG Local 10.120000 0.00 0.00 0.00 77,924.001.000000

Base 10.120000 0.00 0.00 0.00 77,924.00

COMMON STOCK USD.144930G107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHICU MEDICAL INC

2,000.000 NHDG Local 38.680000 0.00 0.00 0.00 77,360.001.000000

Base 38.680000 0.00 0.00 0.00 77,360.00

REIT USD.00145031U101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHISTAR FINANCIAL INC

21,200.000 NHDG Local 5.970000 0.00 0.00 0.00 126,564.001.000000

Base 5.970000 0.00 0.00 0.00 126,564.00

19 Dec 2011 27 Dec 2011 USD/DTC 0.025 HEEVERS &CO. INC.

4,100.000 NHHZ Local 5.266500 0.00 61.50 0.42 21,530.731.000000

Base 5.266500 0.00 61.50 0.42 21,530.73

45031U101 Total

61.50 0.420.0025,300.000 Local 148,094.73

Base 0.00 61.50 0.42 148,094.73
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COMMON STOCK USD1.450828108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIBERIABANK CORP

6,600.000 NHDG Local 49.180000 0.00 0.00 0.00 324,588.001.000000

Base 49.180000 0.00 0.00 0.00 324,588.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

3,567.000 NHEX Local 51.279600 0.00 107.01 3.52 182,803.801.000000

Base 51.279600 0.00 107.01 3.52 182,803.80

450828108 Total

107.01 3.520.0010,167.000 Local 507,391.80

Base 0.00 107.01 3.52 507,391.80

COMMON STOCK USD1.450911102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHITT CORP

3,300.000 NHHY Local 42.000000 0.00 0.00 0.00 138,600.001.000000

Base 42.000000 0.00 0.00 0.00 138,600.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 40.346300 0.00 16.50 2.56 133,123.731.000000

Base 40.346300 0.00 16.50 2.56 133,123.73

01 Nov 2011 01 Nov 2011 USD/DTCREVERSE SPLIT NON CASH

48,500.000 NHDF Local 8.885740 0.00 0.00 0.00 430,958.401.000000

Base 8.885740 0.00 0.00 0.00 430,958.40

01 Nov 2011 01 Nov 2011 USD/DTCREVERSE SPLIT NON CASH

13,105.000 NHDM Local 7.792541 0.00 0.00 0.00 102,121.251.000000

Base 7.792541 0.00 0.00 0.00 102,121.25

01 Nov 2011 01 Nov 2011 USD/DTCREVERSE SPLIT NON CASH

9,740.000 NHHY Local 8.650800 0.00 0.00 0.00 84,258.801.000000

Base 8.650800 0.00 0.00 0.00 84,258.80
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450911102 Total

16.50 2.560.0077,945.000 Local 889,062.18

Base 0.00 16.50 2.56 889,062.18

COMMON STOCK USD1.450911201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ITT CORP

3,400.000 NHIH Local 19.837100 0.00 34.00 1.29 67,410.851.000000

Base 19.837100 0.00 34.00 1.29 67,410.85

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,152.000 NHIH Local 19.793601 0.00 31.52 1.20 62,356.711.000000

Base 19.793601 0.00 31.52 1.20 62,356.71

14 Nov 2011 14 Nov 2011 USD/DTCSALE OF FRACTIONAL S

0.500 NHDM Local 18.620000 0.00 0.00 0.00 9.311.000000

Base 18.620000 0.00 0.00 0.00 9.31

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,552.000 NHDM Local 19.970000 0.00 0.00 0.00 130,843.441.000000

Base 19.970000 0.00 0.00 0.00 130,843.44

450911201 Total

65.52 2.490.0013,104.500 Local 260,620.31

Base 0.00 65.52 2.49 260,620.31

ADR45104G104 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHICICI BANK LTD SPON ADR

9,000.000 NHHJ Local 28.430000 0.00 0.00 0.00 255,870.001.000000

Base 28.430000 0.00 0.00 0.00 255,870.00

COMMON STOCK451055107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHICONIX BRAND GROUP INC

16,500.000 NHDG Local 16.500000 0.00 0.00 0.00 272,250.001.000000

Base 16.500000 0.00 0.00 0.00 272,250.00
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COMMON STOCK NPV451107106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIDACORP INC

11,100.000 NHDG Local 39.580000 0.00 0.00 0.00 439,338.001.000000

Base 39.580000 0.00 0.00 0.00 439,338.00

COMMON STOCK45166R204 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIDENIX PHARMACEUTICALS INC

8,900.000 NHDG Local 4.670000 0.00 0.00 0.00 41,563.001.000000

Base 4.670000 0.00 0.00 0.00 41,563.00

COMMON STOCK USD.0145167R104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIDEX CORP

610.000 NHHY Local 31.160000 0.00 0.00 0.00 19,007.601.000000

Base 31.160000 0.00 0.00 0.00 19,007.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

610.000 NHDG Local 30.183300 0.00 3.05 0.36 18,408.401.000000

Base 30.183300 0.00 3.05 0.36 18,408.40

45167R104 Total

3.05 0.360.001,220.000 Local 37,416.00

Base 0.00 3.05 0.36 37,416.00

COMMON STOCK USD.145168D104 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.IDEXX LABORATORIES INC

1,000.000 NHDZ Local 74.637000 0.00 20.00 1.43 74,615.571.000000

Base 74.637000 0.00 20.00 1.43 74,615.57

COMMON STOCK45170X106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIDENTIVE GROUP INC

8,700.000 NHDG Local 2.000000 0.00 0.00 0.00 17,400.001.000000

Base 2.000000 0.00 0.00 0.00 17,400.00

COMMON STOCK USD.01452308109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ILLINOIS TOOL WORKS

1,600.000 NHIH Local 45.759700 0.00 16.00 1.41 73,198.111.000000

Base 45.759700 0.00 16.00 1.41 73,198.11
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,200.000 NHIH Local 45.690000 0.00 22.00 1.93 100,494.071.000000

Base 45.690000 0.00 22.00 1.93 100,494.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 45.676700 0.00 6.00 0.53 27,399.491.000000

Base 45.676700 0.00 6.00 0.53 27,399.49

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHHY Local 41.600000 0.00 0.00 0.00 20,800.001.000000

Base 41.600000 0.00 0.00 0.00 20,800.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 40.391000 0.00 2.50 0.39 20,192.611.000000

Base 40.391000 0.00 2.50 0.39 20,192.61

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHDM Local 46.340000 0.00 0.00 0.00 203,896.001.000000

Base 46.340000 0.00 0.00 0.00 203,896.00

452308109 Total

46.50 4.260.009,800.000 Local 445,980.28

Base 0.00 46.50 4.26 445,980.28

COMMON STOCK USD.01452327109 11 Nov 2011 16 Nov 2011 USD/DTC 0.03CABRERA CAPITAL MARKETSILLUMINA INC

7,885.000 NHIB Local 32.082900 0.00 236.55 4.86 252,732.261.000000

Base 32.082900 0.00 236.55 4.86 252,732.26

14 Dec 2011 19 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,941.000 NHIB Local 27.186300 0.00 118.23 2.06 107,020.921.000000

Base 27.186300 0.00 118.23 2.06 107,020.92
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16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,300.000 NHDZ Local 27.491300 0.00 46.00 1.21 63,182.781.000000

Base 27.491300 0.00 46.00 1.21 63,182.78

452327109 Total

400.78 8.130.0014,126.000 Local 422,935.96

Base 0.00 400.78 8.13 422,935.96

COMMON STOCK USD.0145245A107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIMATION CORP

6,700.000 NHDG Local 7.720000 0.00 0.00 0.00 51,724.001.000000

Base 7.720000 0.00 0.00 0.00 51,724.00

COMMON STOCK452521107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIMMERSION CORPORATION

900.000 NHDG Local 6.320000 0.00 0.00 0.00 5,688.001.000000

Base 6.320000 0.00 0.00 0.00 5,688.00

COMMON STOCK USD.0145253H101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIMMUNOGEN INC

4,900.000 NHDG Local 11.380000 0.00 0.00 0.00 55,762.001.000000

Base 11.380000 0.00 0.00 0.00 55,762.00

COMMON STOCK USD.0145256B101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIMPAX LABORATORIES INC

1,300.000 NHDG Local 19.560000 0.00 0.00 0.00 25,428.001.000000

Base 19.560000 0.00 0.00 0.00 25,428.00

COMMON STOCK NPV453096208 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIMPERIAL SUGAR CO

2,800.000 NHDG Local 6.390000 0.00 0.00 0.00 17,892.001.000000

Base 6.390000 0.00 0.00 0.00 17,892.00

COMMON STOCK45336E109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINCONTACT INC

1,700.000 NHDG Local 3.240000 0.00 0.00 0.00 5,508.001.000000

Base 3.240000 0.00 0.00 0.00 5,508.00
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COMMON STOCK USD1.453440307 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINDEPENDENCE HOLDING CO

1,600.000 NHDG Local 7.890000 0.00 0.00 0.00 12,624.001.000000

Base 7.890000 0.00 0.00 0.00 12,624.00

COMMON STOCK USD.01453836108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINDEPENDENT BANK CORP/MA

4,700.000 NHDG Local 23.660000 0.00 0.00 0.00 111,202.001.000000

Base 23.660000 0.00 0.00 0.00 111,202.00

17 Oct 2011 20 Oct 2011 USD/DTC 0.04SANDLER ONEILL + PART LP

1,121.000 NHEX Local 24.304600 0.00 44.84 0.53 27,200.091.000000

Base 24.304600 0.00 44.84 0.53 27,200.09

18 Oct 2011 21 Oct 2011 USD/DTC 0.04SANDLER ONEILL + PART LP

2,591.000 NHEX Local 24.605200 0.00 103.64 1.23 63,647.201.000000

Base 24.605200 0.00 103.64 1.23 63,647.20

19 Oct 2011 24 Oct 2011 USD/DTC 0.04SANDLER ONEILL + PART LP

1,751.000 NHEX Local 24.510400 0.00 70.04 0.83 42,846.841.000000

Base 24.510400 0.00 70.04 0.83 42,846.84

453836108 Total

218.52 2.590.0010,163.000 Local 244,896.13

Base 0.00 218.52 2.59 244,896.13

COMMON STOCK NPV45665Q103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINFINITY PROPERTY + CASUALTY

2,700.000 NHDG Local 54.770000 0.00 0.00 0.00 147,879.001.000000

Base 54.770000 0.00 0.00 0.00 147,879.00

COMMON STOCK45666Q102 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.INFORMATICA CORP

400.000 NHDZ Local 41.612500 0.00 8.00 0.32 16,636.681.000000

Base 41.612500 0.00 8.00 0.32 16,636.68
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COMMON STOCK45667G103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINFINERA CORP

22,500.000 NHDG Local 8.270000 0.00 0.00 0.00 186,075.001.000000

Base 8.270000 0.00 0.00 0.00 186,075.00

ADR456788108 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINFOSYS LTD SP ADR

9,500.000 NHHJ Local 50.980000 0.00 0.00 0.00 484,310.001.000000

Base 50.980000 0.00 0.00 0.00 484,310.00

COMMON STOCK45678T300 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINFOSPACE INC

7,200.000 NHDG Local 8.680000 0.00 0.00 0.00 62,496.001.000000

Base 8.680000 0.00 0.00 0.00 62,496.00

COMMON STOCK USD.05457030104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINGLES MARKETS INC CLASS A

2,800.000 NHDG Local 14.650000 0.00 0.00 0.00 41,020.001.000000

Base 14.650000 0.00 0.00 0.00 41,020.00

COMMON STOCK USD.01457153104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINGRAM MICRO INC CL A

2,700.000 NHHY Local 16.130000 0.00 0.00 0.00 43,551.001.000000

Base 16.130000 0.00 0.00 0.00 43,551.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 16.099400 0.00 13.50 0.84 43,454.041.000000

Base 16.099400 0.00 13.50 0.84 43,454.04

457153104 Total

13.50 0.840.005,400.000 Local 87,005.04

Base 0.00 13.50 0.84 87,005.04

COMMON STOCK45719T103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINHIBITEX INC

4,000.000 NHDG Local 3.100000 0.00 0.00 0.00 12,400.001.000000

Base 3.100000 0.00 0.00 0.00 12,400.00
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REIT USD.01457461200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINLAND REAL ESTATE CORP

17,400.000 NHDG Local 7.140000 0.00 0.00 0.00 124,236.001.000000

Base 7.140000 0.00 0.00 0.00 124,236.00

COMMON STOCK USD.0145765U103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINSIGHT ENTERPRISES INC

10,500.000 NHDG Local 15.750000 0.00 0.00 0.00 165,375.001.000000

Base 15.750000 0.00 0.00 0.00 165,375.00

COMMON STOCK USD.01457667103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINSITUFORM TECHNOLOGIES CL A

9,100.000 NHDG Local 13.670000 0.00 0.00 0.00 124,397.001.000000

Base 13.670000 0.00 0.00 0.00 124,397.00

COMMON STOCK USD.01457669307 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINSMED INC

5,500.000 NHDG Local 3.010000 0.00 0.00 0.00 16,555.001.000000

Base 3.010000 0.00 0.00 0.00 16,555.00

COMMON STOCK USD.0145768S105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINNOSPEC INC

600.000 NHDG Local 26.460000 0.00 0.00 0.00 15,876.001.000000

Base 26.460000 0.00 0.00 0.00 15,876.00

COMMON STOCK45774N108 30 Nov 2011 05 Dec 2011 USD/DTC 0.03WEEDEN + CO.INNOPHOS HOLDINGS INC

6,880.000 NHDY Local 48.774400 0.00 206.40 6.45 335,355.021.000000

Base 48.774400 0.00 206.40 6.45 335,355.02

01 Dec 2011 06 Dec 2011 USD/DTC 0.03WEEDEN + CO.

3,280.000 NHDY Local 49.768200 0.00 98.40 3.14 163,138.161.000000

Base 49.768200 0.00 98.40 3.14 163,138.16

15 Dec 2011 20 Dec 2011 USD/DTC 0.03PULSE TRADING LLC

100.000 NHDY Local 48.230000 0.00 3.00 0.10 4,819.901.000000

Base 48.230000 0.00 3.00 0.10 4,819.90
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16 Dec 2011 21 Dec 2011 USD/DTC 0.03PULSE TRADING LLC

5,000.000 NHDY Local 49.372300 0.00 150.00 4.74 246,706.761.000000

Base 49.372300 0.00 150.00 4.74 246,706.76

45774N108 Total

457.80 14.430.0015,260.000 Local 750,019.84

Base 0.00 457.80 14.43 750,019.84

COMMON STOCK NPV45774W108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINSTEEL INDUSTRIES INC

3,600.000 NHDG Local 10.590000 0.00 0.00 0.00 38,124.001.000000

Base 10.590000 0.00 0.00 0.00 38,124.00

COMMON STOCK USD.01457985208 31 Oct 2011 03 Nov 2011 USD/DTC 0.02INSTINETINTEGRA LIFESCIENCES HOLDING

4,220.000 NHHO Local 32.925900 0.00 84.40 2.67 138,860.231.000000

Base 32.925900 0.00 84.40 2.67 138,860.23

01 Nov 2011 04 Nov 2011 USD/DTC 0.02INSTINET

2,510.000 NHHO Local 30.481600 0.00 50.20 1.47 76,457.151.000000

Base 30.481600 0.00 50.20 1.47 76,457.15

02 Nov 2011 07 Nov 2011 USD/DTC 0.02INSTINET

200.000 NHHO Local 29.912900 0.00 4.00 0.12 5,978.461.000000

Base 29.912900 0.00 4.00 0.12 5,978.46

02 Nov 2011 07 Nov 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

5,540.000 NHHO Local 28.642000 0.00 110.80 3.05 158,562.831.000000

Base 28.642000 0.00 110.80 3.05 158,562.83

457985208 Total

249.40 7.310.0012,470.000 Local 379,858.67

Base 0.00 249.40 7.31 379,858.67
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COMMON STOCK458118106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTEGRATED DEVICE TECH INC

12,300.000 NHDG Local 5.610000 0.00 0.00 0.00 69,003.001.000000

Base 5.610000 0.00 0.00 0.00 69,003.00

COMMON STOCK45812P107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTEGRATED SILICON SOLUTION

5,900.000 NHDG Local 8.180000 0.00 0.00 0.00 48,262.001.000000

Base 8.180000 0.00 0.00 0.00 48,262.00

COMMON STOCK458140100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTEL CORP

7,400.000 NHIH Local 25.394400 0.00 74.00 3.61 187,840.951.000000

Base 25.394400 0.00 74.00 3.61 187,840.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

38,000.000 NHIH Local 25.476200 0.00 380.00 18.59 967,697.011.000000

Base 25.476200 0.00 380.00 18.59 967,697.01

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

99,700.000 NHHY Local 21.330000 0.00 0.00 0.00 2,126,601.001.000000

Base 21.330000 0.00 0.00 0.00 2,126,601.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

99,700.000 NHDG Local 20.799700 0.00 498.50 39.82 2,073,191.771.000000

Base 20.799700 0.00 498.50 39.82 2,073,191.77

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

45,400.000 NHDM Local 24.630000 0.00 0.00 0.00 1,118,202.001.000000

Base 24.630000 0.00 0.00 0.00 1,118,202.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01LOOP CAPITAL MARKETS

166,400.000 NHDF Local 24.700000 0.00 1,664.00 78.92 4,108,337.081.000000

Base 24.700000 0.00 1,664.00 78.92 4,108,337.08

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

7,050.000 NHDM Local 23.486700 0.00 105.75 3.18 165,472.311.000000

Base 23.486700 0.00 105.75 3.18 165,472.31
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458140100 Total

2,722.25 144.120.00463,650.000 Local 10,747,342.12

Base 0.00 2,722.25 144.12 10,747,342.12

COMMON STOCK USD1.45822P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTEGRYS ENERGY GROUP INC

700.000 NHIH Local 50.994400 0.00 7.00 0.69 35,688.391.000000

Base 50.994400 0.00 7.00 0.69 35,688.39

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHY Local 48.620000 0.00 0.00 0.00 82,654.001.000000

Base 48.620000 0.00 0.00 0.00 82,654.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 46.051600 0.00 8.50 1.51 78,277.711.000000

Base 46.051600 0.00 8.50 1.51 78,277.71

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHDM Local 51.340000 0.00 0.00 0.00 35,938.001.000000

Base 51.340000 0.00 0.00 0.00 35,938.00

45822P105 Total

15.50 2.200.004,800.000 Local 232,558.10

Base 0.00 15.50 2.20 232,558.10

COMMON STOCK458483203 15 Dec 2011 15 Dec 2011 USD/DTCMERGERINTERCLICK INC

1,800.000 NHIH Local 9.000000 0.00 0.00 0.00 16,200.001.000000

Base 9.000000 0.00 0.00 0.00 16,200.00

COMMON STOCK USD.0145865V100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTERCONTINENTALEXCHANGE INC

100.000 NHIH Local 125.075000 0.00 1.00 0.24 12,506.261.000000

Base 125.075000 0.00 1.00 0.24 12,506.26
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

529.000 NHIH Local 125.518700 0.00 5.29 1.27 66,392.831.000000

Base 125.518700 0.00 5.29 1.27 66,392.83

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

629.000 NHDM Local 126.680000 0.00 0.00 0.00 79,681.721.000000

Base 126.680000 0.00 0.00 0.00 79,681.72

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

500.000 NHDZ Local 118.555000 0.00 10.00 1.14 59,266.361.000000

Base 118.555000 0.00 10.00 1.14 59,266.36

45865V100 Total

16.29 2.650.001,758.000 Local 217,847.17

Base 0.00 16.29 2.65 217,847.17

COMMON STOCK USD.1458665106 22 Dec 2011 28 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETSINTERFACE INC CLASS A

4,719.000 NHEX Local 11.991100 0.00 141.57 1.09 56,443.341.000000

Base 11.991100 0.00 141.57 1.09 56,443.34

23 Dec 2011 29 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

2,340.000 NHEX Local 11.792800 0.00 70.20 0.53 27,524.421.000000

Base 11.792800 0.00 70.20 0.53 27,524.42

27 Dec 2011 30 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,366.000 NHEX Local 11.644300 0.00 100.98 0.76 39,092.971.000000

Base 11.644300 0.00 100.98 0.76 39,092.97

28 Dec 2011 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

969.000 NHEX Local 11.515800 0.00 29.07 0.22 11,129.521.000000

Base 11.515800 0.00 29.07 0.22 11,129.52
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28 Dec 2011 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

740.000 NHEX Local 11.542700 0.00 22.20 0.17 8,519.231.000000

Base 11.542700 0.00 22.20 0.17 8,519.23

29 Dec 2011 OPEN USD/DTC 0.03LOOP CAPITAL MARKETS

5,583.000 NHEX Local 11.557700 0.00 167.49 1.24 64,357.911.000000

Base 11.557700 0.00 167.49 1.24 64,357.91

458665106 Total

531.51 4.010.0017,717.000 Local 207,067.39

Base 0.00 531.51 4.01 207,067.39

COMMON STOCK USD.01458743101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERLINE BRANDS INC

6,800.000 NHDG Local 13.850000 0.00 0.00 0.00 94,180.001.000000

Base 13.850000 0.00 0.00 0.00 94,180.00

COMMON STOCK USD.01458786100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERMEC INC

13,300.000 NHDG Local 7.430000 0.00 0.00 0.00 98,819.001.000000

Base 7.430000 0.00 0.00 0.00 98,819.00

COMMON STOCK45884X103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERMUNE INC

6,700.000 NHDG Local 23.290000 0.00 0.00 0.00 156,043.001.000000

Base 23.290000 0.00 0.00 0.00 156,043.00

COMMON STOCK45885A300 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERNAP NETWORK SERVICES

1,700.000 NHDG Local 5.550000 0.00 0.00 0.00 9,435.001.000000

Base 5.550000 0.00 0.00 0.00 9,435.00

LP458997913 17 Nov 2011 17 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTIONINTERWEST PARTNERS VI LP

160,247.380 NHEL Local 1.000000 0.00 0.00 0.00 160,247.381.000000

Base 1.000000 0.00 0.00 0.00 160,247.38
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45899K955 21 Dec 2011 21 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONINTERWEST PARTNERS VII LP

96,341.420 NHEL Local 1.000000 0.00 0.00 0.00 96,341.421.000000

Base 1.000000 0.00 0.00 0.00 96,341.42

COMMON STOCK USD1.459044103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERNATIONAL BANCSHARES CRP

11,900.000 NHDG Local 15.830000 0.00 0.00 0.00 188,377.001.000000

Base 15.830000 0.00 0.00 0.00 188,377.00

COMMON STOCK USD.2459200101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTL BUSINESS MACHINES CORP

2,600.000 NHIH Local 187.623100 0.00 26.00 9.37 487,784.691.000000

Base 187.623100 0.00 26.00 9.37 487,784.69

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 187.572500 0.00 4.00 1.44 75,023.561.000000

Base 187.572500 0.00 4.00 1.44 75,023.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,372.000 NHIH Local 188.230700 0.00 73.72 26.64 1,387,536.361.000000

Base 188.230700 0.00 73.72 26.64 1,387,536.36

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,372.000 NHDM Local 187.350000 0.00 0.00 0.00 1,943,194.201.000000

Base 187.350000 0.00 0.00 0.00 1,943,194.20

459200101 Total

103.72 37.450.0020,744.000 Local 3,893,538.81

Base 0.00 103.72 37.45 3,893,538.81

COMMON STOCK459506101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTL FLAVORS + FRAGRANCES

500.000 NHIH Local 53.540000 0.00 5.00 0.51 26,764.491.000000

Base 53.540000 0.00 5.00 0.51 26,764.49



Prepared by State StreetPage 2830

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 53.560000 0.00 2.00 0.21 10,709.791.000000

Base 53.560000 0.00 2.00 0.21 10,709.79

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHDM Local 54.170000 0.00 0.00 0.00 37,919.001.000000

Base 54.170000 0.00 0.00 0.00 37,919.00

459506101 Total

7.00 0.720.001,400.000 Local 75,393.28

Base 0.00 7.00 0.72 75,393.28

COMMON STOCK459902102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTL GAME TECHNOLOGY

100.000 NHIH Local 17.300000 0.00 1.00 0.03 1,728.971.000000

Base 17.300000 0.00 1.00 0.03 1,728.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,300.000 NHIH Local 17.185000 0.00 23.00 0.76 39,501.741.000000

Base 17.185000 0.00 23.00 0.76 39,501.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 17.192500 0.00 2.00 0.07 3,436.431.000000

Base 17.192500 0.00 2.00 0.07 3,436.43

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHY Local 14.530000 0.00 0.00 0.00 37,778.001.000000

Base 14.530000 0.00 0.00 0.00 37,778.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 14.070800 0.00 13.00 0.71 36,570.371.000000

Base 14.070800 0.00 13.00 0.71 36,570.37
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHDM Local 17.250000 0.00 0.00 0.00 44,850.001.000000

Base 17.250000 0.00 0.00 0.00 44,850.00

459902102 Total

39.00 1.570.0010,400.000 Local 163,865.51

Base 0.00 39.00 1.57 163,865.51

COMMON STOCK USD1.460146103 16 Nov 2011 USD/DTC 0.01LIQUIDNETINCINTERNATIONAL PAPER CO

3,800.000 NHIH Local 27.755500 0.00 38.00 2.03 105,430.871.000000

Base 27.755500 0.00 38.00 2.03 105,430.87

16 Nov 2011 CANCEL USD/DTC 0.01LIQUIDNETINC

-3,800.000 NHIH Local 27.755500 0.00 -38.00 -2.03 -105,430.871.000000

Base 27.755500 0.00 -38.00 -2.03 -105,430.87

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHY Local 23.250000 0.00 0.00 0.00 144,150.001.000000

Base 23.250000 0.00 0.00 0.00 144,150.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 22.361000 0.00 31.00 2.67 138,604.531.000000

Base 22.361000 0.00 31.00 2.67 138,604.53

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHDM Local 28.150000 0.00 0.00 0.00 106,970.001.000000

Base 28.150000 0.00 0.00 0.00 106,970.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01LOOP CAPITAL MARKETS

35,714.000 NHDF Local 27.710000 0.00 357.14 19.01 989,258.791.000000

Base 27.710000 0.00 357.14 19.01 989,258.79



Prepared by State StreetPage 2832

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,800.000 NHIH Local 27.755500 0.00 38.00 2.03 105,430.871.000000

Base 27.755500 0.00 38.00 2.03 105,430.87

460146103 Total

426.14 23.710.0055,714.000 Local 1,484,414.19

Base 0.00 426.14 23.71 1,484,414.19

COMMON STOCK USD1.460254105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTL RECTIFIER CORP

1,600.000 NHHY Local 18.620000 0.00 0.00 0.00 29,792.001.000000

Base 18.620000 0.00 0.00 0.00 29,792.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 18.910700 0.00 8.00 0.59 30,248.531.000000

Base 18.910700 0.00 8.00 0.59 30,248.53

460254105 Total

8.00 0.590.003,200.000 Local 60,040.53

Base 0.00 8.00 0.59 60,040.53

COMMON STOCK USD1.460321201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTL SHIPHOLDING CORP

1,100.000 NHDG Local 18.110000 0.00 0.00 0.00 19,921.001.000000

Base 18.110000 0.00 0.00 0.00 19,921.00

COMMON STOCK USD.01460335201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTL SPEEDWAY CORP CL A

6,600.000 NHDG Local 22.610000 0.00 0.00 0.00 149,226.001.000000

Base 22.610000 0.00 0.00 0.00 149,226.00

COMMON STOCK USD.1460690100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTERPUBLIC GROUP OF COS INC

3,800.000 NHIH Local 9.420000 0.00 38.00 0.69 35,757.311.000000

Base 9.420000 0.00 38.00 0.69 35,757.31
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 9.415000 0.00 4.00 0.07 3,761.931.000000

Base 9.415000 0.00 4.00 0.07 3,761.93

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHY Local 7.200000 0.00 0.00 0.00 39,600.001.000000

Base 7.200000 0.00 0.00 0.00 39,600.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 7.199400 0.00 27.50 0.77 39,568.431.000000

Base 7.199400 0.00 27.50 0.77 39,568.43

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 9.430000 0.00 0.00 0.00 39,606.001.000000

Base 9.430000 0.00 0.00 0.00 39,606.00

460690100 Total

69.50 1.530.0019,400.000 Local 158,293.67

Base 0.00 69.50 1.53 158,293.67

COMMON STOCK USD.0146069S109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTERSIL CORP A

1,900.000 NHHY Local 10.290000 0.00 0.00 0.00 19,551.001.000000

Base 10.290000 0.00 0.00 0.00 19,551.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 10.252400 0.00 9.50 0.38 19,469.681.000000

Base 10.252400 0.00 9.50 0.38 19,469.68

46069S109 Total

9.50 0.380.003,800.000 Local 39,020.68

Base 0.00 9.50 0.38 39,020.68
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COMMON STOCK NPV461148108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTEVAC INC

5,000.000 NHDG Local 7.000000 0.00 0.00 0.00 35,000.001.000000

Base 7.000000 0.00 0.00 0.00 35,000.00

COMMON STOCK USD.0146116V105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINTL FCSTONE INC

2,900.000 NHDG Local 22.480000 0.00 0.00 0.00 65,192.001.000000

Base 22.480000 0.00 0.00 0.00 65,192.00

COMMON STOCK USD.01461202103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTUIT INC

2,200.000 NHIH Local 53.570500 0.00 22.00 2.26 117,830.841.000000

Base 53.570500 0.00 22.00 2.26 117,830.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

400.000 NHIH Local 53.995000 0.00 4.00 0.41 21,593.591.000000

Base 53.995000 0.00 4.00 0.41 21,593.59

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHDM Local 53.260000 0.00 0.00 0.00 138,476.001.000000

Base 53.260000 0.00 0.00 0.00 138,476.00

461202103 Total

26.00 2.670.005,200.000 Local 277,900.43

Base 0.00 26.00 2.67 277,900.43

COMMON STOCK USD.25461203101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINVACARE CORP

6,000.000 NHDG Local 24.180000 0.00 0.00 0.00 145,080.001.000000

Base 24.180000 0.00 0.00 0.00 145,080.00

COMMON STOCK46120E602 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INTUITIVE SURGICAL INC

100.000 NHIH Local 446.287500 0.00 1.00 0.86 44,626.891.000000

Base 446.287500 0.00 1.00 0.86 44,626.89
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

236.000 NHIH Local 444.040000 0.00 2.36 2.01 104,789.071.000000

Base 444.040000 0.00 2.36 2.01 104,789.07

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

336.000 NHDM Local 440.480000 0.00 0.00 0.00 148,001.281.000000

Base 440.480000 0.00 0.00 0.00 148,001.28

46120E602 Total

3.36 2.870.00672.000 Local 297,417.24

Base 0.00 3.36 2.87 297,417.24

REIT USD.0146131B100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINVESCO MORTGAGE CAPITAL

26,500.000 NHDG Local 14.130000 0.00 0.00 0.00 374,445.001.000000

Base 14.130000 0.00 0.00 0.00 374,445.00

COMMON STOCK USD.0146145F105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINVESTMENT TECHNOLOGY GROUP

9,300.000 NHDG Local 10.170000 0.00 0.00 0.00 94,581.001.000000

Base 10.170000 0.00 0.00 0.00 94,581.00

COMMON STOCK USD.0146146P102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINVESTORS BANCORP INC

9,000.000 NHDG Local 13.160000 0.00 0.00 0.00 118,440.001.000000

Base 13.160000 0.00 0.00 0.00 118,440.00

REIT NPV461730103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHINVESTORS REAL ESTATE TRUST

14,600.000 NHDG Local 7.350000 0.00 0.00 0.00 107,310.001.000000

Base 7.350000 0.00 0.00 0.00 107,310.00

COMMON STOCK46269C102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIRIDIUM COMMUNICATIONS INC

8,600.000 NHDG Local 6.050000 0.00 0.00 0.00 52,030.001.000000

Base 6.050000 0.00 0.00 0.00 52,030.00
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COMMON STOCK USD.0146270W105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIRIS INTERNATIONAL INC

1,200.000 NHDG Local 9.000000 0.00 0.00 0.00 10,800.001.000000

Base 9.000000 0.00 0.00 0.00 10,800.00

COMMON STOCK USD.01462726100 16 Dec 2011 21 Dec 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLCIROBOT CORP

1,070.000 NHHO Local 30.025900 0.00 42.80 0.62 32,084.291.000000

Base 30.025900 0.00 42.80 0.62 32,084.29

19 Dec 2011 22 Dec 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,300.000 NHHO Local 29.797500 0.00 52.00 0.75 38,684.001.000000

Base 29.797500 0.00 52.00 0.75 38,684.00

462726100 Total

94.80 1.370.002,370.000 Local 70,768.29

Base 0.00 94.80 1.37 70,768.29

COMMON STOCK USD.01462846106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.IRON MOUNTAIN INC

200.000 NHIH Local 30.031300 0.00 2.00 0.12 6,004.141.000000

Base 30.031300 0.00 2.00 0.12 6,004.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 29.997800 0.00 16.00 0.92 47,979.561.000000

Base 29.997800 0.00 16.00 0.92 47,979.56

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDM Local 29.960000 0.00 0.00 0.00 53,928.001.000000

Base 29.960000 0.00 0.00 0.00 53,928.00

462846106 Total

18.00 1.040.003,600.000 Local 107,911.70

Base 0.00 18.00 1.04 107,911.70
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FUND II LP463995993 09 Dec 2011 09 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONINVESCO VENTURE PARTNRSHIP

184,018.000 NHEL Local 1.000000 0.00 0.00 0.00 184,018.001.000000

Base 1.000000 0.00 0.00 0.00 184,018.00

ISHARES MSCI TAIWAN 464286731 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHISHARES MSCI TAIWAN INDEX FUND

293,600.000 NHHJ Local 11.930000 0.00 0.00 0.00 3,502,648.001.000000

Base 11.930000 0.00 0.00 0.00 3,502,648.00

COMMON STOCK USD.01464592104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHISLE OF CAPRI CASINOS

4,500.000 NHDG Local 5.200000 0.00 0.00 0.00 23,400.001.000000

Base 5.200000 0.00 0.00 0.00 23,400.00

ADR NPV465562106 27 Oct 2011 01 Nov 2011 USD/DTC 0.03BROADCORTCAPITAL (THRU ML)ITAU UNIBANCO HLDNG PREF ADR

25,745.000 NHHP Local 19.775400 0.00 772.35 9.78 508,335.541.000000

Base 19.775400 0.00 772.35 9.78 508,335.54

28 Oct 2011 02 Nov 2011 USD/DTC 0.03BROADCORTCAPITAL (THRU ML)

91,439.000 NHHP Local 19.724000 0.00 2,743.17 34.63 1,800,765.041.000000

Base 19.724000 0.00 2,743.17 34.63 1,800,765.04

465562106 Total

3,515.52 44.410.00117,184.000 Local 2,309,100.58

Base 0.00 3,515.52 44.41 2,309,100.58

COMMON STOCK NPV465741106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHITRON INC

700.000 NHHY Local 29.500000 0.00 0.00 0.00 20,650.001.000000

Base 29.500000 0.00 0.00 0.00 20,650.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 28.315700 0.00 3.50 0.39 19,817.101.000000

Base 28.315700 0.00 3.50 0.39 19,817.10
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465741106 Total

3.50 0.390.001,400.000 Local 40,467.10

Base 0.00 3.50 0.39 40,467.10

COMMON STOCK USD.0146600W106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHIXYS CORPORATION

1,900.000 NHDG Local 11.790000 0.00 0.00 0.00 22,401.001.000000

Base 11.790000 0.00 0.00 0.00 22,401.00

COMMON STOCK46612J507 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JDS UNIPHASE CORP

1,800.000 NHIH Local 11.991100 0.00 18.00 0.41 21,565.571.000000

Base 11.991100 0.00 18.00 0.41 21,565.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 11.970000 0.00 2.00 0.05 2,391.951.000000

Base 11.970000 0.00 2.00 0.05 2,391.95

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 11.840000 0.00 0.00 0.00 23,680.001.000000

Base 11.840000 0.00 0.00 0.00 23,680.00

46612J507 Total

20.00 0.460.004,000.000 Local 47,637.52

Base 0.00 20.00 0.46 47,637.52

COMMON STOCK USD.0146612K108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJDA SOFTWARE GROUP INC

7,700.000 NHDG Local 25.930000 0.00 0.00 0.00 199,661.001.000000

Base 25.930000 0.00 0.00 0.00 199,661.00

COMMON STOCK USD1.46625H100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JPMORGAN CHASE + CO

8,200.000 NHIH Local 32.191100 0.00 82.00 5.07 263,879.951.000000

Base 32.191100 0.00 82.00 5.07 263,879.95
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

25,800.000 NHIH Local 32.192300 0.00 258.00 15.95 830,287.391.000000

Base 32.192300 0.00 258.00 15.95 830,287.39

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

74,700.000 NHHY Local 30.120000 0.00 0.00 0.00 2,249,964.001.000000

Base 30.120000 0.00 0.00 0.00 2,249,964.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

74,700.000 NHDG Local 28.832100 0.00 373.50 41.36 2,153,343.011.000000

Base 28.832100 0.00 373.50 41.36 2,153,343.01

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

34,000.000 NHDM Local 32.550000 0.00 0.00 0.00 1,106,700.001.000000

Base 32.550000 0.00 0.00 0.00 1,106,700.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

65,100.000 NHDF Local 32.220000 0.00 651.00 40.27 2,096,830.731.000000

Base 32.220000 0.00 651.00 40.27 2,096,830.73

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

5,400.000 NHDM Local 31.929400 0.00 81.00 3.32 172,334.441.000000

Base 31.929400 0.00 81.00 3.32 172,334.44

46625H100 Total

1,445.50 105.970.00287,900.000 Local 8,873,339.52

Base 0.00 1,445.50 105.97 8,873,339.52

ADR46626D108 28 Oct 2011 USD/DTCTENDER OFFERMMC NORILSK NICKEL JSC ADR

5,905.000 NHHJ Local 30.600000 0.00 0.00 0.00 180,693.001.000000

Base 30.600000 0.00 0.00 0.00 180,693.00
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28 Oct 2011 CANCEL USD/DTCTENDER OFFER

-5,905.000 NHHJ Local 30.600000 0.00 0.00 0.00 -180,693.001.000000

Base 30.600000 0.00 0.00 0.00 -180,693.00

28 Oct 2011 USD/DTCTENDER OFFER

5,906.000 NHHJ Local 30.600000 0.00 0.00 0.00 180,723.601.000000

Base 30.600000 0.00 0.00 0.00 180,723.60

28 Oct 2011 CANCEL USD/DTCTENDER OFFER

-5,906.000 NHHJ Local 30.600000 0.00 0.00 0.00 -180,723.601.000000

Base 30.600000 0.00 0.00 0.00 -180,723.60

28 Oct 2011 03 Nov 2011 USD/DTCTENDER OFFER

5,905.000 NHHJ Local 30.600000 0.00 0.00 0.00 180,693.001.000000

Base 30.600000 0.00 0.00 0.00 180,693.00

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHHJ Local 16.200000 0.00 0.00 0.00 183,060.001.000000

Base 16.200000 0.00 0.00 0.00 183,060.00

46626D108 Total

0.00 0.000.0017,205.000 Local 363,753.00

Base 0.00 0.00 0.00 363,753.00

COMMON STOCK46629U107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJMP GROUP INC

3,400.000 NHDG Local 6.520000 0.00 0.00 0.00 22,168.001.000000

Base 6.520000 0.00 0.00 0.00 22,168.00

COMMON STOCK466313103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JABIL CIRCUIT INC

200.000 NHIH Local 21.016300 0.00 2.00 0.08 4,201.181.000000

Base 21.016300 0.00 2.00 0.08 4,201.18
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 20.974700 0.00 15.00 0.60 31,446.451.000000

Base 20.974700 0.00 15.00 0.60 31,446.45

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHY Local 17.790000 0.00 0.00 0.00 14,232.001.000000

Base 17.790000 0.00 0.00 0.00 14,232.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 17.321900 0.00 4.00 0.27 13,853.251.000000

Base 17.321900 0.00 4.00 0.27 13,853.25

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 20.690000 0.00 0.00 0.00 35,173.001.000000

Base 20.690000 0.00 0.00 0.00 35,173.00

466313103 Total

21.00 0.950.005,000.000 Local 98,905.88

Base 0.00 21.00 0.95 98,905.88

COMMON STOCK USD.01466367109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJACK IN THE BOX INC

9,900.000 NHDG Local 20.550000 0.00 0.00 0.00 203,445.001.000000

Base 20.550000 0.00 0.00 0.00 203,445.00

COMMON STOCK USD1.469814107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JACOBS ENGINEERING GROUP INC

800.000 NHIH Local 41.449100 0.00 8.00 0.64 33,150.641.000000

Base 41.449100 0.00 8.00 0.64 33,150.64

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 41.415000 0.00 3.00 0.24 12,421.261.000000

Base 41.415000 0.00 3.00 0.24 12,421.26
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHY Local 32.290000 0.00 0.00 0.00 74,267.001.000000

Base 32.290000 0.00 0.00 0.00 74,267.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 31.925700 0.00 11.50 1.41 73,416.201.000000

Base 31.925700 0.00 11.50 1.41 73,416.20

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 38.140000 0.00 0.00 0.00 41,954.001.000000

Base 38.140000 0.00 0.00 0.00 41,954.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,600.000 NHDZ Local 40.692500 0.00 32.00 1.25 65,074.751.000000

Base 40.692500 0.00 32.00 1.25 65,074.75

469814107 Total

54.50 3.540.008,400.000 Local 300,283.85

Base 0.00 54.50 3.54 300,283.85

COMMON STOCK NPV47009M103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJAGUAR MINING INC

19,400.000 NHDG Local 4.830000 0.00 0.00 0.00 93,702.001.000000

Base 4.830000 0.00 0.00 0.00 93,702.00

COMMON STOCK47012E106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJAKKS PACIFIC INC

6,200.000 NHDG Local 18.100000 0.00 0.00 0.00 112,220.001.000000

Base 18.100000 0.00 0.00 0.00 112,220.00

COMMON STOCK USD.01470355207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJAMES RIVER COAL CO

8,200.000 NHDG Local 8.000000 0.00 0.00 0.00 65,600.001.000000

Base 8.000000 0.00 0.00 0.00 65,600.00
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COMMON STOCK USD.0147102X105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JANUS CAPITAL GROUP INC

100.000 NHIH Local 6.220000 0.00 1.00 0.01 620.991.000000

Base 6.220000 0.00 1.00 0.01 620.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 6.293000 0.00 15.00 0.18 9,424.321.000000

Base 6.293000 0.00 15.00 0.18 9,424.32

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHY Local 6.000000 0.00 0.00 0.00 15,600.001.000000

Base 6.000000 0.00 0.00 0.00 15,600.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 5.701200 0.00 13.00 0.29 14,809.831.000000

Base 5.701200 0.00 13.00 0.29 14,809.83

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 6.320000 0.00 0.00 0.00 10,112.001.000000

Base 6.320000 0.00 0.00 0.00 10,112.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

11,654.000 NHDM Local 6.563200 0.00 174.81 1.47 76,311.251.000000

Base 6.563200 0.00 174.81 1.47 76,311.25

47102X105 Total

203.81 1.950.0020,054.000 Local 126,878.39

Base 0.00 203.81 1.95 126,878.39

COMMON STOCK USD.01471109108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJARDEN CORP

1,400.000 NHHY Local 28.260000 0.00 0.00 0.00 39,564.001.000000

Base 28.260000 0.00 0.00 0.00 39,564.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 27.188100 0.00 7.00 0.74 38,055.601.000000

Base 27.188100 0.00 7.00 0.74 38,055.60

471109108 Total

7.00 0.740.002,800.000 Local 77,619.60

Base 0.00 7.00 0.74 77,619.60

COMMON STOCK472319102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJEFFERIES GROUP INC

2,600.000 NHHY Local 12.410000 0.00 0.00 0.00 32,266.001.000000

Base 12.410000 0.00 0.00 0.00 32,266.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 11.418800 0.00 13.00 0.58 29,675.301.000000

Base 11.418800 0.00 13.00 0.58 29,675.30

03 Nov 2011 08 Nov 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

32,827.000 NHDU Local 11.290900 0.00 164.14 7.12 370,475.111.000000

Base 11.290900 0.00 164.14 7.12 370,475.11

03 Nov 2011 08 Nov 2011 USD/DTC 0.02LIQUIDNETINC

34,270.000 NHDU Local 11.200700 0.00 685.40 7.37 383,155.221.000000

Base 11.200700 0.00 685.40 7.37 383,155.22

472319102 Total

862.54 15.070.0072,297.000 Local 815,571.63

Base 0.00 862.54 15.07 815,571.63

COMMON STOCK USD.01477143101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJETBLUE AIRWAYS CORP

56,600.000 NHDG Local 4.000000 0.00 0.00 0.00 226,400.001.000000

Base 4.000000 0.00 0.00 0.00 226,400.00
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COMMON STOCK USD.01477839104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJOHN BEAN TECHNOLOGIES CORP

500.000 NHDG Local 15.170000 0.00 0.00 0.00 7,585.001.000000

Base 15.170000 0.00 0.00 0.00 7,585.00

COMMON STOCK USD1.478160104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JOHNSON + JOHNSON

6,300.000 NHIH Local 64.472100 0.00 63.00 7.80 406,103.431.000000

Base 64.472100 0.00 63.00 7.80 406,103.43

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

9,800.000 NHIH Local 64.508600 0.00 98.00 12.14 632,074.141.000000

Base 64.508600 0.00 98.00 12.14 632,074.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,600.000 NHIH Local 64.562800 0.00 76.00 9.42 490,591.861.000000

Base 64.562800 0.00 76.00 9.42 490,591.86

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

41,000.000 NHHY Local 63.710000 0.00 0.00 0.00 2,612,110.001.000000

Base 63.710000 0.00 0.00 0.00 2,612,110.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

41,000.000 NHDG Local 61.147600 0.00 205.00 48.14 2,506,798.461.000000

Base 61.147600 0.00 205.00 48.14 2,506,798.46

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,700.000 NHDM Local 64.910000 0.00 0.00 0.00 1,538,367.001.000000

Base 64.910000 0.00 0.00 0.00 1,538,367.00

478160104 Total

442.00 77.500.00129,400.000 Local 8,186,044.89

Base 0.00 442.00 77.50 8,186,044.89



Prepared by State StreetPage 2846

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 STOCK478366107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JOHNSON CONTROLS INC

4,300.000 NHIH Local 31.278600 0.00 43.00 2.58 134,452.401.000000

Base 31.278600 0.00 43.00 2.58 134,452.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 31.111000 0.00 15.00 0.90 46,650.601.000000

Base 31.111000 0.00 15.00 0.90 46,650.60

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,800.000 NHHY Local 26.370000 0.00 0.00 0.00 258,426.001.000000

Base 26.370000 0.00 0.00 0.00 258,426.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,800.000 NHDG Local 26.068600 0.00 49.00 4.91 255,418.371.000000

Base 26.068600 0.00 49.00 4.91 255,418.37

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHDM Local 31.720000 0.00 0.00 0.00 183,976.001.000000

Base 31.720000 0.00 0.00 0.00 183,976.00

478366107 Total

107.00 8.390.0031,200.000 Local 878,923.37

Base 0.00 107.00 8.39 878,923.37

COMMON STOCK USD.05479167108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJOHNSON OUTDOORS INC A

1,000.000 NHDG Local 16.750000 0.00 0.00 0.00 16,750.001.000000

Base 16.750000 0.00 0.00 0.00 16,750.00

COMMON STOCK USD.0148020T101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJONES GROUP INC/THE

20,100.000 NHDG Local 9.690000 0.00 0.00 0.00 194,769.001.000000

Base 9.690000 0.00 0.00 0.00 194,769.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,400.000 NHHZ Local 9.459000 0.00 36.00 0.44 22,665.161.000000

Base 9.459000 0.00 36.00 0.44 22,665.16

48020T101 Total

36.00 0.440.0022,500.000 Local 217,434.16

Base 0.00 36.00 0.44 217,434.16

COMMON STOCK USD.01481130102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHJOURNAL COMMUNICATIONS INC A

9,693.000 NHDG Local 3.380000 0.00 0.00 0.00 32,762.341.000000

Base 3.380000 0.00 0.00 0.00 32,762.34

COMMON STOCK USD1.481165108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JOY GLOBAL INC

1,000.000 NHIH Local 85.989300 0.00 10.00 1.65 85,977.651.000000

Base 85.989300 0.00 10.00 1.65 85,977.65

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 86.295000 0.00 2.00 0.33 17,256.671.000000

Base 86.295000 0.00 2.00 0.33 17,256.67

17 Oct 2011 20 Oct 2011 USD/DTC 0.03MR BEAL &COMPANY

8,038.000 NHEZ Local 75.742600 0.00 241.14 11.69 608,566.191.000000

Base 75.742600 0.00 241.14 11.69 608,566.19

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 84.890000 0.00 0.00 0.00 101,868.001.000000

Base 84.890000 0.00 0.00 0.00 101,868.00

481165108 Total

253.14 13.670.0010,438.000 Local 813,668.51

Base 0.00 253.14 13.67 813,668.51
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GDR48122U204 23 Nov 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCSISTEMA JSFC REG S SPONS GDR

2,700.000 NHIL Local 16.870000 0.00 40.50 0.88 45,507.621.000000

Base 16.870000 0.00 40.50 0.88 45,507.62

23 Nov 2011 CANCEL USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

-2,700.000 NHIL Local 16.870000 0.00 -40.50 -0.88 -45,507.621.000000

Base 16.870000 0.00 -40.50 -0.88 -45,507.62

22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHJ Local 16.080000 0.00 0.00 0.00 43,416.001.000000

Base 16.080000 0.00 0.00 0.00 43,416.00

23 Nov 2011 02 Dec 2011 USD/CED 0.023 CREDIT SUISSE FIRST BOSTON

2,700.000 NHIL Local 16.870000 0.00 40.50 0.88 45,507.621.000000

Base 16.870000 0.00 40.50 0.88 45,507.62

48122U204 Total

40.50 0.880.005,400.000 Local 88,923.62

Base 0.00 40.50 0.88 88,923.62

COMMON STOCK48203R104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JUNIPER NETWORKS INC

500.000 NHIH Local 24.527000 0.00 5.00 0.24 12,258.261.000000

Base 24.527000 0.00 5.00 0.24 12,258.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,100.000 NHIH Local 24.407600 0.00 41.00 1.92 100,028.241.000000

Base 24.407600 0.00 41.00 1.92 100,028.24

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHDM Local 24.760000 0.00 0.00 0.00 113,896.001.000000

Base 24.760000 0.00 0.00 0.00 113,896.00
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48203R104 Total

46.00 2.160.009,200.000 Local 226,182.50

Base 0.00 46.00 2.16 226,182.50

COMMON STOCK USD.0148238T109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKAR AUCTION SERVICES INC

1,430.000 NHHY Local 12.110000 0.00 0.00 0.00 17,317.301.000000

Base 12.110000 0.00 0.00 0.00 17,317.30

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,430.000 NHDG Local 11.498000 0.00 7.15 0.32 16,434.671.000000

Base 11.498000 0.00 7.15 0.32 16,434.67

48238T109 Total

7.15 0.320.002,860.000 Local 33,751.97

Base 0.00 7.15 0.32 33,751.97

ADR48241A105 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKB FINANCIAL GROUP INC ADR

9,900.000 NHHJ Local 32.140000 0.00 0.00 0.00 318,186.001.000000

Base 32.140000 0.00 0.00 0.00 318,186.00

COMMON STOCK USD.01482423100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKBW INC

8,100.000 NHDG Local 14.370000 0.00 0.00 0.00 116,397.001.000000

Base 14.370000 0.00 0.00 0.00 116,397.00

COMMON STOCK48242W106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKBR INC

2,600.000 NHHY Local 23.630000 0.00 0.00 0.00 61,438.001.000000

Base 23.630000 0.00 0.00 0.00 61,438.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 21.712700 0.00 13.00 1.09 56,438.931.000000

Base 21.712700 0.00 13.00 1.09 56,438.93
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48242W106 Total

13.00 1.090.005,200.000 Local 117,876.93

Base 0.00 13.00 1.09 117,876.93

COMMON STOCK482470200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKIT DIGITAL INC

8,800.000 NHDG Local 8.520000 0.00 0.00 0.00 74,976.001.000000

Base 8.520000 0.00 0.00 0.00 74,976.00

COMMON STOCK482480100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KLA TENCOR CORPORATION

300.000 NHIH Local 48.181700 0.00 3.00 0.28 14,451.231.000000

Base 48.181700 0.00 3.00 0.28 14,451.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 48.076900 0.00 11.00 1.02 52,872.571.000000

Base 48.076900 0.00 11.00 1.02 52,872.57

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHY Local 38.280000 0.00 0.00 0.00 26,796.001.000000

Base 38.280000 0.00 0.00 0.00 26,796.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 37.642900 0.00 3.50 0.51 26,346.021.000000

Base 37.642900 0.00 3.50 0.51 26,346.02

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 47.800000 0.00 0.00 0.00 66,920.001.000000

Base 47.800000 0.00 0.00 0.00 66,920.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

11,900.000 NHDF Local 48.050000 0.00 119.00 10.98 571,665.021.000000

Base 48.050000 0.00 119.00 10.98 571,665.02
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482480100 Total

136.50 12.790.0016,100.000 Local 759,050.84

Base 0.00 136.50 12.79 759,050.84

COMMON STOCK USD.01482564101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKMG CHEMICALS INC

400.000 NHDG Local 14.160000 0.00 0.00 0.00 5,664.001.000000

Base 14.160000 0.00 0.00 0.00 5,664.00

COMMON STOCK USD.01482686102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHK SWISS INC A

5,800.000 NHDG Local 4.440000 0.00 0.00 0.00 25,752.001.000000

Base 4.440000 0.00 0.00 0.00 25,752.00

COMMON STOCK USD.01482738101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKVH INDUSTRIES INC

3,100.000 NHDG Local 7.580000 0.00 0.00 0.00 23,498.001.000000

Base 7.580000 0.00 0.00 0.00 23,498.00

COMMON STOCK USD.0148282T104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKADANT INC

2,000.000 NHDG Local 17.780000 0.00 0.00 0.00 35,560.001.000000

Base 17.780000 0.00 0.00 0.00 35,560.00

COMMON STOCK USD.01483007704 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKAISER ALUMINUM CORP

2,100.000 NHDG Local 46.250000 0.00 0.00 0.00 97,125.001.000000

Base 46.250000 0.00 0.00 0.00 97,125.00

COMMON STOCK USD1.483548103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKAMAN CORP

2,700.000 NHDG Local 29.620000 0.00 0.00 0.00 79,974.001.000000

Base 29.620000 0.00 0.00 0.00 79,974.00

COMMON STOCK484836101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKANSAS CITY LIFE INS CO

900.000 NHDG Local 31.140000 0.00 0.00 0.00 28,026.001.000000

Base 31.140000 0.00 0.00 0.00 28,026.00
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COMMON STOCK USD.01485170302 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKANSAS CITY SOUTHERN

500.000 NHHY Local 49.960000 0.00 0.00 0.00 24,980.001.000000

Base 49.960000 0.00 0.00 0.00 24,980.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 48.952000 0.00 2.50 0.47 24,473.031.000000

Base 48.952000 0.00 2.50 0.47 24,473.03

485170302 Total

2.50 0.470.001,000.000 Local 49,453.03

Base 0.00 2.50 0.47 49,453.03

COMMON STOCK48562P103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKAPSTONE PAPER AND PACKAGING

8,800.000 NHDG Local 15.300000 0.00 0.00 0.00 134,640.001.000000

Base 15.300000 0.00 0.00 0.00 134,640.00

COMMON STOCK USD.1486587108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKAYDON CORP

7,300.000 NHDG Local 30.090000 0.00 0.00 0.00 219,657.001.000000

Base 30.090000 0.00 0.00 0.00 219,657.00

COMMON STOCK USD1.48666K109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKB HOME

17,700.000 NHDG Local 6.470000 0.00 0.00 0.00 114,519.001.000000

Base 6.470000 0.00 0.00 0.00 114,519.00

COMMON STOCK USD.1487169104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKEARNY FINANCIAL CORP

3,000.000 NHDG Local 9.080000 0.00 0.00 0.00 27,240.001.000000

Base 9.080000 0.00 0.00 0.00 27,240.00

COMMON STOCK USD.25487836108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKELLOGG CO

2,100.000 NHIH Local 49.350200 0.00 21.00 1.99 103,612.431.000000

Base 49.350200 0.00 21.00 1.99 103,612.43
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHHY Local 53.190000 0.00 0.00 0.00 15,957.001.000000

Base 53.190000 0.00 0.00 0.00 15,957.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 52.260000 0.00 1.50 0.31 15,676.191.000000

Base 52.260000 0.00 1.50 0.31 15,676.19

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 49.650000 0.00 0.00 0.00 104,265.001.000000

Base 49.650000 0.00 0.00 0.00 104,265.00

487836108 Total

22.50 2.300.004,800.000 Local 239,510.62

Base 0.00 22.50 2.30 239,510.62

COMMON STOCK USD1.488152208 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKELLY SERVICES INC  A

5,900.000 NHDG Local 13.780000 0.00 0.00 0.00 81,302.001.000000

Base 13.780000 0.00 0.00 0.00 81,302.00

COMMON STOCK USD.01488360207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKEMET CORP

9,400.000 NHDG Local 7.440000 0.00 0.00 0.00 69,936.001.000000

Base 7.440000 0.00 0.00 0.00 69,936.00

COMMON STOCK USD.1488401100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKEMPER CORP

800.000 NHHY Local 23.960000 0.00 0.00 0.00 19,168.001.000000

Base 23.960000 0.00 0.00 0.00 19,168.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 22.704400 0.00 4.00 0.35 18,159.171.000000

Base 22.704400 0.00 4.00 0.35 18,159.17
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488401100 Total

4.00 0.350.001,600.000 Local 37,327.17

Base 0.00 4.00 0.35 37,327.17

COMMON STOCK489170100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKENNAMETAL INC

1,300.000 NHHY Local 32.740000 0.00 0.00 0.00 42,562.001.000000

Base 32.740000 0.00 0.00 0.00 42,562.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 29.974600 0.00 6.50 0.75 38,959.731.000000

Base 29.974600 0.00 6.50 0.75 38,959.73

489170100 Total

6.50 0.750.002,600.000 Local 81,521.73

Base 0.00 6.50 0.75 81,521.73

COMMON STOCK489398107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKENNEDY WILSON HOLDINGS INC

5,300.000 NHDG Local 10.750000 0.00 0.00 0.00 56,975.001.000000

Base 10.750000 0.00 0.00 0.00 56,975.00

COMMON STOCK USD.1492914106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKEY ENERGY SERVICES INC

3,000.000 NHDG Local 10.350000 0.00 0.00 0.00 31,050.001.000000

Base 10.350000 0.00 0.00 0.00 31,050.00

COMMON STOCK USD1.493267108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KEYCORP

1,700.000 NHIH Local 7.269100 0.00 17.00 0.24 12,340.231.000000

Base 7.269100 0.00 17.00 0.24 12,340.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 7.275000 0.00 3.00 0.04 2,179.461.000000

Base 7.275000 0.00 3.00 0.04 2,179.46
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,200.000 NHIH Local 7.314500 0.00 62.00 0.87 45,287.031.000000

Base 7.314500 0.00 62.00 0.87 45,287.03

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,200.000 NHHY Local 5.930000 0.00 0.00 0.00 96,066.001.000000

Base 5.930000 0.00 0.00 0.00 96,066.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,200.000 NHDG Local 5.672900 0.00 81.00 1.77 91,818.211.000000

Base 5.672900 0.00 81.00 1.77 91,818.21

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHDM Local 7.220000 0.00 0.00 0.00 59,204.001.000000

Base 7.220000 0.00 0.00 0.00 59,204.00

493267108 Total

163.00 2.920.0048,800.000 Local 306,894.93

Base 0.00 163.00 2.92 306,894.93

COMMON STOCK493723100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKEYW HOLDING CORP/THE

4,000.000 NHDG Local 7.820000 0.00 0.00 0.00 31,280.001.000000

Base 7.820000 0.00 0.00 0.00 31,280.00

COMMON STOCK USD.01493732101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKFORCE INC

900.000 NHDG Local 11.430000 0.00 0.00 0.00 10,287.001.000000

Base 11.430000 0.00 0.00 0.00 10,287.00

COMMON STOCK USD.05494274103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKIMBALL INTERNATIONAL B

7,000.000 NHDG Local 5.100000 0.00 0.00 0.00 35,700.001.000000

Base 5.100000 0.00 0.00 0.00 35,700.00
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REIT USD.0149427F108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKILROY REALTY CORP

6,800.000 NHDG Local 32.380000 0.00 0.00 0.00 220,184.001.000000

Base 32.380000 0.00 0.00 0.00 220,184.00

COMMON STOCK494368103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COKIMBERLY CLARK CORP

3,300.000 NHIH Local 70.648900 0.00 33.00 4.48 233,103.891.000000

Base 70.648900 0.00 33.00 4.48 233,103.89

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHY Local 71.010000 0.00 0.00 0.00 63,909.001.000000

Base 71.010000 0.00 0.00 0.00 63,909.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 69.632200 0.00 4.50 1.21 62,663.271.000000

Base 69.632200 0.00 4.50 1.21 62,663.27

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHDM Local 71.170000 0.00 0.00 0.00 234,861.001.000000

Base 71.170000 0.00 0.00 0.00 234,861.00

494368103 Total

37.50 5.690.008,400.000 Local 594,537.16

Base 0.00 37.50 5.69 594,537.16

REIT USD.0149446R109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KIMCO REALTY CORP

2,100.000 NHIH Local 15.985500 0.00 21.00 0.64 33,547.911.000000

Base 15.985500 0.00 21.00 0.64 33,547.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 15.992100 0.00 14.00 0.43 22,374.511.000000

Base 15.992100 0.00 14.00 0.43 22,374.51
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHY Local 15.030000 0.00 0.00 0.00 118,737.001.000000

Base 15.030000 0.00 0.00 0.00 118,737.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 14.025300 0.00 39.50 2.13 110,758.241.000000

Base 14.025300 0.00 39.50 2.13 110,758.24

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHDM Local 16.010000 0.00 0.00 0.00 56,035.001.000000

Base 16.010000 0.00 0.00 0.00 56,035.00

49446R109 Total

74.50 3.200.0022,800.000 Local 341,452.66

Base 0.00 74.50 3.20 341,452.66

COMMON STOCK USD.0149456B101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKINDER MORGAN INC

900.000 NHHY Local 25.890000 0.00 0.00 0.00 23,301.001.000000

Base 25.890000 0.00 0.00 0.00 23,301.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 24.978100 0.00 4.50 0.44 22,475.351.000000

Base 24.978100 0.00 4.50 0.44 22,475.35

49456B101 Total

4.50 0.440.001,800.000 Local 45,776.35

Base 0.00 4.50 0.44 45,776.35

COMMON STOCK USD.25494580103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKINDRED HEALTHCARE INC

11,900.000 NHDG Local 9.320000 0.00 0.00 0.00 110,908.001.000000

Base 9.320000 0.00 0.00 0.00 110,908.00
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COMMON STOCK49460W208 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKINETIC CONCEPTS INC

200.000 NHHY Local 65.890000 0.00 0.00 0.00 13,178.001.000000

Base 65.890000 0.00 0.00 0.00 13,178.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHDG Local 64.870000 0.00 1.00 0.25 12,972.751.000000

Base 64.870000 0.00 1.00 0.25 12,972.75

07 Nov 2011 07 Nov 2011 USD/DTCMERGER

2,930.000 NHEU Local 68.500000 0.00 0.00 0.00 200,705.001.000000

Base 68.500000 0.00 0.00 0.00 200,705.00

07 Nov 2011 07 Nov 2011 USD/DTCMERGER

770.000 NHHY Local 68.500000 0.00 0.00 0.00 52,745.001.000000

Base 68.500000 0.00 0.00 0.00 52,745.00

49460W208 Total

1.00 0.250.004,100.000 Local 279,600.75

Base 0.00 1.00 0.25 279,600.75

COMMON STOCK497217109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKIOR INC   CL A

1,100.000 NHDG Local 14.970000 0.00 0.00 0.00 16,467.001.000000

Base 14.970000 0.00 0.00 0.00 16,467.00

COMMON STOCK USD.1497266106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKIRBY CORP

300.000 NHHY Local 52.640000 0.00 0.00 0.00 15,792.001.000000

Base 52.640000 0.00 0.00 0.00 15,792.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 50.990000 0.00 1.50 0.30 15,295.201.000000

Base 50.990000 0.00 1.50 0.30 15,295.20
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23 Dec 2011 29 Dec 2011 USD/DTC 0.02WEEDEN + CO.

1,000.000 NHDX Local 65.670200 0.00 20.00 1.27 65,648.931.000000

Base 65.670200 0.00 20.00 1.27 65,648.93

497266106 Total

21.50 1.570.001,600.000 Local 96,736.13

Base 0.00 21.50 1.57 96,736.13

COMMON STOCK NPV497498105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKIRKLAND S INC

3,700.000 NHDG Local 10.200000 0.00 0.00 0.00 37,740.001.000000

Base 10.200000 0.00 0.00 0.00 37,740.00

12 Oct 2011 17 Oct 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,700.000 NHDX Local 10.377600 0.00 51.00 0.34 17,590.581.000000

Base 10.377600 0.00 51.00 0.34 17,590.58

13 Oct 2011 18 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC

1,100.000 NHDX Local 10.363300 0.00 7.70 0.22 11,391.711.000000

Base 10.363300 0.00 7.70 0.22 11,391.71

14 Oct 2011 19 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC

2,800.000 NHDX Local 10.361500 0.00 19.60 0.56 28,992.041.000000

Base 10.361500 0.00 19.60 0.56 28,992.04

17 Oct 2011 20 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC

800.000 NHDX Local 10.082100 0.00 5.60 0.16 8,059.921.000000

Base 10.082100 0.00 5.60 0.16 8,059.92

18 Oct 2011 21 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC

6,900.000 NHDX Local 10.095100 0.00 48.30 1.34 69,606.551.000000

Base 10.095100 0.00 48.30 1.34 69,606.55
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24 Oct 2011 27 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC

3,900.000 NHDX Local 11.155400 0.00 27.30 0.84 43,477.921.000000

Base 11.155400 0.00 27.30 0.84 43,477.92

25 Oct 2011 28 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC

5,100.000 NHDX Local 11.077600 0.00 35.70 1.09 56,458.971.000000

Base 11.077600 0.00 35.70 1.09 56,458.97

26 Oct 2011 31 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC

2,900.000 NHDX Local 11.084800 0.00 20.30 0.62 32,125.001.000000

Base 11.084800 0.00 20.30 0.62 32,125.00

27 Oct 2011 01 Nov 2011 USD/DTC 0.01KNIGHT DIRECT LLC

8,900.000 NHDX Local 11.348600 0.00 62.30 1.94 100,938.301.000000

Base 11.348600 0.00 62.30 1.94 100,938.30

28 Oct 2011 02 Nov 2011 USD/DTC 0.01KNIGHT DIRECT LLC

4,000.000 NHDX Local 11.376900 0.00 28.00 0.88 45,478.721.000000

Base 11.376900 0.00 28.00 0.88 45,478.72

31 Oct 2011 03 Nov 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

5,100.000 NHDX Local 11.334400 0.00 102.00 1.11 57,702.331.000000

Base 11.334400 0.00 102.00 1.11 57,702.33

01 Nov 2011 04 Nov 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

300.000 NHDX Local 11.017400 0.00 6.00 0.07 3,299.151.000000

Base 11.017400 0.00 6.00 0.07 3,299.15

02 Nov 2011 07 Nov 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,000.000 NHDX Local 11.201200 0.00 80.00 0.87 44,723.931.000000

Base 11.201200 0.00 80.00 0.87 44,723.93

03 Nov 2011 08 Nov 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

3,350.000 NHDX Local 11.308100 0.00 67.00 0.73 37,814.411.000000

Base 11.308100 0.00 67.00 0.73 37,814.41
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04 Nov 2011 09 Nov 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

5,250.000 NHDX Local 12.011200 0.00 105.00 1.22 62,952.581.000000

Base 12.011200 0.00 105.00 1.22 62,952.58

497498105 Total

665.80 11.990.0059,800.000 Local 658,352.11

Base 0.00 665.80 11.99 658,352.11

REIT USD.0149803T102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKITE REALTY GROUP TRUST

12,500.000 NHDG Local 3.660000 0.00 0.00 0.00 45,750.001.000000

Base 3.660000 0.00 0.00 0.00 45,750.00

COMMON STOCK USD.01499005106 10 Oct 2011 13 Oct 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLCKNIGHT CAPITAL GROUP INC A

17,050.000 NHDX Local 12.935500 0.00 341.00 4.24 220,205.041.000000

Base 12.935500 0.00 341.00 4.24 220,205.04

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,000.000 NHDG Local 13.320000 0.00 0.00 0.00 306,360.001.000000

Base 13.320000 0.00 0.00 0.00 306,360.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

12,080.000 NHDU Local 12.494000 0.00 60.40 2.90 150,864.221.000000

Base 12.494000 0.00 60.40 2.90 150,864.22

08 Dec 2011 13 Dec 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

17,170.000 NHDU Local 12.500000 0.00 343.40 4.13 214,277.471.000000

Base 12.500000 0.00 343.40 4.13 214,277.47

09 Dec 2011 14 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

6,040.000 NHDU Local 12.674600 0.00 30.20 1.47 76,522.911.000000

Base 12.674600 0.00 30.20 1.47 76,522.91
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09 Dec 2011 14 Dec 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

40,934.000 NHDU Local 12.670500 0.00 818.68 9.96 517,825.611.000000

Base 12.670500 0.00 818.68 9.96 517,825.61

499005106 Total

1,593.68 22.700.00116,274.000 Local 1,486,055.25

Base 0.00 1,593.68 22.70 1,486,055.25

COMMON STOCK USD.01499183804 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKNOLOGY INC

500.000 NHDG Local 13.420000 0.00 0.00 0.00 6,710.001.000000

Base 13.420000 0.00 0.00 0.00 6,710.00

499998912 30 Nov 2011 30 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTIONKOLL BREN FUND VI

390,715.000 NHEJ Local 1.000000 0.00 0.00 0.00 390,715.001.000000

Base 1.000000 0.00 0.00 0.00 390,715.00

30 Nov 2011 30 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTION

15,450,013.930 NHEJ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

499998912 Total

0.00 0.000.0015,840,728.930 Local 390,715.00

Base 0.00 0.00 0.00 390,715.00

COMMON STOCK USD.01500233101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKOHLBERG CAPITAL CORP

4,200.000 NHDG Local 5.860000 0.00 0.00 0.00 24,612.001.000000

Base 5.860000 0.00 0.00 0.00 24,612.00

01 Nov 2011 01 Nov 2011 USD/DTCSHARE ADJUSTMENT

0.723 NHDG 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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01 Nov 2011 01 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

114.000 NHDG Local 6.210000 0.00 0.00 0.00 707.941.000000

Base 6.210000 0.00 0.00 0.00 707.94

07 Nov 2011 07 Nov 2011 USD/DTCSALE OF FRACTIONAL S

0.685 NHHZ Local 6.233576 0.00 0.00 0.00 4.271.000000

Base 6.233576 0.00 0.00 0.00 4.27

500233101 Total

0.00 0.000.004,315.408 Local 25,324.21

Base 0.00 0.00 0.00 25,324.21

500233994 03 Nov 2011 03 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTIONKOHLBERG, KRAVIS, ROBERTS + CO

204,693.000 NHEL Local 1.000000 0.00 0.00 0.00 204,693.001.000000

Base 1.000000 0.00 0.00 0.00 204,693.00

03 Nov 2011 03 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTION

1,589,412.000 NHEL Local 1.000000 0.00 0.00 0.00 1,589,412.001.000000

Base 1.000000 0.00 0.00 0.00 1,589,412.00

03 Nov 2011 03 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTION

382,383.000 NHEL Local 1.000000 0.00 0.00 0.00 382,383.001.000000

Base 1.000000 0.00 0.00 0.00 382,383.00

12 Dec 2011 12 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTION

218,487.000 NHEL Local 1.000000 0.00 0.00 0.00 218,487.001.000000

Base 1.000000 0.00 0.00 0.00 218,487.00

22 Dec 2011 22 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTION

147,658.000 NHEL Local 1.000000 0.00 0.00 0.00 147,658.001.000000

Base 1.000000 0.00 0.00 0.00 147,658.00
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23 Dec 2011 23 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTION

796,584.000 NHEL Local 1.000000 0.00 0.00 0.00 796,584.001.000000

Base 1.000000 0.00 0.00 0.00 796,584.00

500233994 Total

0.00 0.000.003,339,217.000 Local 3,339,217.00

Base 0.00 0.00 0.00 3,339,217.00

COMMON STOCK USD.01500255104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KOHLS CORP

1,800.000 NHIH Local 55.510400 0.00 18.00 1.92 99,898.801.000000

Base 55.510400 0.00 18.00 1.92 99,898.80

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 55.822500 0.00 6.00 0.64 33,486.861.000000

Base 55.822500 0.00 6.00 0.64 33,486.86

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHY Local 49.100000 0.00 0.00 0.00 39,280.001.000000

Base 49.100000 0.00 0.00 0.00 39,280.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 48.685000 0.00 4.00 0.75 38,943.251.000000

Base 48.685000 0.00 4.00 0.75 38,943.25

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHEU Local 55.611000 0.00 15.00 1.07 55,594.931.000000

Base 55.611000 0.00 15.00 1.07 55,594.93

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDM Local 55.770000 0.00 0.00 0.00 133,848.001.000000

Base 55.770000 0.00 0.00 0.00 133,848.00
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500255104 Total

43.00 4.380.007,400.000 Local 401,051.84

Base 0.00 43.00 4.38 401,051.84

COMMON STOCK USD.01500600101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKOPIN CORP

8,900.000 NHDG Local 3.650000 0.00 0.00 0.00 32,485.001.000000

Base 3.650000 0.00 0.00 0.00 32,485.00

COMMON STOCK USD.01500643200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKORN/FERRY INTERNATIONAL

10,200.000 NHDG Local 14.370000 0.00 0.00 0.00 146,574.001.000000

Base 14.370000 0.00 0.00 0.00 146,574.00

COMMON STOCK NPV50075N104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KRAFT FOODS INC CLASS A

1,600.000 NHIH Local 35.187800 0.00 16.00 1.08 56,283.401.000000

Base 35.187800 0.00 16.00 1.08 56,283.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

9,000.000 NHIH Local 35.158200 0.00 90.00 6.08 316,327.721.000000

Base 35.158200 0.00 90.00 6.08 316,327.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,700.000 NHIH Local 35.363800 0.00 47.00 3.19 166,159.671.000000

Base 35.363800 0.00 47.00 3.19 166,159.67

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

30,900.000 NHHY Local 33.580000 0.00 0.00 0.00 1,037,622.001.000000

Base 33.580000 0.00 0.00 0.00 1,037,622.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

30,900.000 NHDG Local 32.397200 0.00 154.50 19.23 1,000,899.751.000000

Base 32.397200 0.00 154.50 19.23 1,000,899.75
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,300.000 NHDM Local 35.430000 0.00 0.00 0.00 542,079.001.000000

Base 35.430000 0.00 0.00 0.00 542,079.00

50075N104 Total

307.50 29.580.0092,400.000 Local 3,119,371.54

Base 0.00 307.50 29.58 3,119,371.54

COMMON STOCK50077B207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKRATOS DEFENSE + SECURITY

7,400.000 NHDG Local 6.470000 0.00 0.00 0.00 47,878.001.000000

Base 6.470000 0.00 0.00 0.00 47,878.00

COMMON STOCK USD.0150077C106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKRATON PERFORMANCE POLYMERS

900.000 NHDG Local 19.260000 0.00 0.00 0.00 17,334.001.000000

Base 19.260000 0.00 0.00 0.00 17,334.00

COMMON STOCK USD1.501044101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.KROGER CO

1,300.000 NHIH Local 22.889600 0.00 13.00 0.57 29,742.911.000000

Base 22.889600 0.00 13.00 0.57 29,742.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,900.000 NHIH Local 22.797100 0.00 39.00 1.71 88,867.981.000000

Base 22.797100 0.00 39.00 1.71 88,867.98

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHHY Local 21.960000 0.00 0.00 0.00 59,292.001.000000

Base 21.960000 0.00 0.00 0.00 59,292.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,700.000 NHDG Local 21.559400 0.00 13.50 1.12 58,195.761.000000

Base 21.559400 0.00 13.50 1.12 58,195.76
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHDM Local 23.140000 0.00 0.00 0.00 120,328.001.000000

Base 23.140000 0.00 0.00 0.00 120,328.00

501044101 Total

65.50 3.400.0015,800.000 Local 356,426.65

Base 0.00 65.50 3.40 356,426.65

COMMON STOCK NPV501242101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKULICKE + SOFFA INDUSTRIES

16,500.000 NHDG Local 8.710000 0.00 0.00 0.00 143,715.001.000000

Base 8.710000 0.00 0.00 0.00 143,715.00

COMMON STOCK50162D100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHL+L ENERGY INC

4,900.000 NHDG Local 2.930000 0.00 0.00 0.00 14,357.001.000000

Base 2.930000 0.00 0.00 0.00 14,357.00

COMMON STOCK USD.0150187A107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLHC GROUP INC

3,300.000 NHDG Local 16.560000 0.00 0.00 0.00 54,648.001.000000

Base 16.560000 0.00 0.00 0.00 54,648.00

COMMON STOCK USD.02502079106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLMI AEROSPACE INC

900.000 NHDG Local 18.100000 0.00 0.00 0.00 16,290.001.000000

Base 18.100000 0.00 0.00 0.00 16,290.00

COMMON STOCK50213H100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLPL INVESTMENT HOLDINGS INC

730.000 NHHY Local 25.420000 0.00 0.00 0.00 18,556.601.000000

Base 25.420000 0.00 0.00 0.00 18,556.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

730.000 NHDG Local 25.444900 0.00 3.65 0.36 18,570.771.000000

Base 25.444900 0.00 3.65 0.36 18,570.77
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16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,600.000 NHDZ Local 28.388500 0.00 32.00 0.87 45,388.731.000000

Base 28.388500 0.00 32.00 0.87 45,388.73

50213H100 Total

35.65 1.230.003,060.000 Local 82,516.10

Base 0.00 35.65 1.23 82,516.10

COMMON STOCK USD.01502161102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LSI CORP

2,700.000 NHIH Local 5.864300 0.00 27.00 0.30 15,806.311.000000

Base 5.864300 0.00 27.00 0.30 15,806.31

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 5.993000 0.00 25.00 0.29 14,957.211.000000

Base 5.993000 0.00 25.00 0.29 14,957.21

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHHY Local 5.180000 0.00 0.00 0.00 45,584.001.000000

Base 5.180000 0.00 0.00 0.00 45,584.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,800.000 NHDG Local 5.038600 0.00 44.00 0.86 44,294.821.000000

Base 5.038600 0.00 44.00 0.86 44,294.82

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHDM Local 5.850000 0.00 0.00 0.00 30,420.001.000000

Base 5.850000 0.00 0.00 0.00 30,420.00

502161102 Total

96.00 1.450.0028,000.000 Local 151,062.34

Base 0.00 96.00 1.45 151,062.34
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COMMON STOCK NPV50216C108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLSI INDUSTRIES INC

4,300.000 NHDG Local 6.600000 0.00 0.00 0.00 28,380.001.000000

Base 6.600000 0.00 0.00 0.00 28,380.00

REIT USD.01502175102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLTC PROPERTIES INC

5,500.000 NHDG Local 26.190000 0.00 0.00 0.00 144,045.001.000000

Base 26.190000 0.00 0.00 0.00 144,045.00

COMMON STOCK USD.05502403207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLTX CREDENCE CORP

5,200.000 NHDG Local 5.770000 0.00 0.00 0.00 30,004.001.000000

Base 5.770000 0.00 0.00 0.00 30,004.00

COMMON STOCK USD.01502424104 16 Nov 2011 USD/DTC 0.01ITG INC.L 3 COMMUNICATIONS HOLDINGS

900.000 NHIH Local 67.913300 0.00 9.00 1.17 61,111.801.000000

Base 67.913300 0.00 9.00 1.17 61,111.80

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-900.000 NHIH Local 67.913300 0.00 -9.00 -1.17 -61,111.801.000000

Base 67.913300 0.00 -9.00 -1.17 -61,111.80

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHY Local 61.970000 0.00 0.00 0.00 117,743.001.000000

Base 61.970000 0.00 0.00 0.00 117,743.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 61.061000 0.00 9.50 2.23 116,004.171.000000

Base 61.061000 0.00 9.50 2.23 116,004.17

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 69.080000 0.00 0.00 0.00 62,172.001.000000

Base 69.080000 0.00 0.00 0.00 62,172.00
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08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

10,600.000 NHDF Local 64.730000 0.00 106.00 13.17 686,018.831.000000

Base 64.730000 0.00 106.00 13.17 686,018.83

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 67.913300 0.00 9.00 1.17 61,111.801.000000

Base 67.913300 0.00 9.00 1.17 61,111.80

502424104 Total

124.50 16.570.0016,200.000 Local 1,043,049.80

Base 0.00 124.50 16.57 1,043,049.80

COMMON STOCK USD1.505336107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLA Z BOY INC

11,600.000 NHDG Local 8.700000 0.00 0.00 0.00 100,920.001.000000

Base 8.700000 0.00 0.00 0.00 100,920.00

COMMON STOCK USD.150540R409 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLABORATORY CRP OF AMER HLDGS

600.000 NHIH Local 82.930000 0.00 6.00 0.96 49,751.041.000000

Base 82.930000 0.00 6.00 0.96 49,751.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 83.205000 0.00 2.00 0.32 16,638.681.000000

Base 83.205000 0.00 2.00 0.32 16,638.68

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 84.040000 0.00 0.00 0.00 67,232.001.000000

Base 84.040000 0.00 0.00 0.00 67,232.00

50540R409 Total

8.00 1.280.001,600.000 Local 133,621.72

Base 0.00 8.00 1.28 133,621.72
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COMMON STOCK USD1.505597104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLACLEDE GROUP INC/THE

4,900.000 NHDG Local 39.630000 0.00 0.00 0.00 194,187.001.000000

Base 39.630000 0.00 0.00 0.00 194,187.00

II LP507993954 02 Nov 2011 02 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTIONLF STRATEGIC REALTY INVESTORS

160,026.000 NHEJ Local 1.000000 0.00 0.00 0.00 160,026.001.000000

Base 1.000000 0.00 0.00 0.00 160,026.00

COMMON STOCK NPV511637100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLAKELAND BANCORP INC

4,800.000 NHDG Local 8.090000 0.00 0.00 0.00 38,832.001.000000

Base 8.090000 0.00 0.00 0.00 38,832.00

COMMON STOCK NPV511656100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLAKELAND FINANCIAL CORP

3,500.000 NHDG Local 21.580000 0.00 0.00 0.00 75,530.001.000000

Base 21.580000 0.00 0.00 0.00 75,530.00

COMMON STOCK512815101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLAMAR ADVERTISING CO A

1,100.000 NHHY Local 17.030000 0.00 0.00 0.00 18,733.001.000000

Base 17.030000 0.00 0.00 0.00 18,733.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 17.482900 0.00 5.50 0.37 19,225.321.000000

Base 17.482900 0.00 5.50 0.37 19,225.32

512815101 Total

5.50 0.370.002,200.000 Local 37,958.32

Base 0.00 5.50 0.37 37,958.32

COMMON STOCK514766104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLANDEC CORP

5,900.000 NHDG Local 5.450000 0.00 0.00 0.00 32,155.001.000000

Base 5.450000 0.00 0.00 0.00 32,155.00
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COMMON STOCK516012101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLANNETT CO INC

2,500.000 NHDG Local 4.060000 0.00 0.00 0.00 10,150.001.000000

Base 4.060000 0.00 0.00 0.00 10,150.00

REIT USD.01517942108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLASALLE HOTEL PROPERTIES

19,100.000 NHDG Local 20.000000 0.00 0.00 0.00 382,000.001.000000

Base 20.000000 0.00 0.00 0.00 382,000.00

COMMON STOCK USD.01518415104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLATTICE SEMICONDUCTOR CORP

18,700.000 NHDG Local 5.840000 0.00 0.00 0.00 109,208.001.000000

Base 5.840000 0.00 0.00 0.00 109,208.00

COMMON STOCK USD.01518439104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ESTEE LAUDER COMPANIES CL A

1,015.000 NHIH Local 114.374601 0.00 10.15 2.23 116,077.841.000000

Base 114.374601 0.00 10.15 2.23 116,077.84

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,015.000 NHDM Local 115.350000 0.00 0.00 0.00 117,080.251.000000

Base 115.350000 0.00 0.00 0.00 117,080.25

01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

950.000 NHEY Local 115.989500 0.00 19.00 2.12 110,168.911.000000

Base 115.989500 0.00 19.00 2.12 110,168.91

518439104 Total

29.15 4.350.002,980.000 Local 343,327.00

Base 0.00 29.15 4.35 343,327.00

COMMON STOCK USD1.520776105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLAWSON PRODUCTS INC

700.000 NHDG Local 15.830000 0.00 0.00 0.00 11,081.001.000000

Base 15.830000 0.00 0.00 0.00 11,081.00
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COMMON STOCK USD.01521050104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLAYNE CHRISTENSEN COMPANY

4,300.000 NHDG Local 24.200000 0.00 0.00 0.00 104,060.001.000000

Base 24.200000 0.00 0.00 0.00 104,060.00

COMMON STOCK521863308 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEAP WIRELESS INTL INC

11,100.000 NHDG Local 5.860000 0.00 0.00 0.00 65,046.001.000000

Base 5.860000 0.00 0.00 0.00 65,046.00

COMMON STOCK USD.01521865204 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEAR CORP

1,900.000 NHHY Local 42.900000 0.00 0.00 0.00 81,510.001.000000

Base 42.900000 0.00 0.00 0.00 81,510.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 41.014200 0.00 9.50 1.50 77,915.981.000000

Base 41.014200 0.00 9.50 1.50 77,915.98

521865204 Total

9.50 1.500.003,800.000 Local 159,425.98

Base 0.00 9.50 1.50 159,425.98

COMMON STOCK52186N106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEAPFROG ENTERPRISES INC

9,300.000 NHDG Local 3.460000 0.00 0.00 0.00 32,178.001.000000

Base 3.460000 0.00 0.00 0.00 32,178.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

7,320.000 NHDU Local 6.039300 0.00 36.60 0.85 44,170.231.000000

Base 6.039300 0.00 36.60 0.85 44,170.23

21 Dec 2011 27 Dec 2011 USD/DTC 0.01LIQUIDNETINC

11,460.000 NHDU Local 6.027800 0.00 166.17 1.33 68,911.091.000000

Base 6.027800 0.00 166.17 1.33 68,911.09
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22 Dec 2011 28 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

7,560.000 NHDU Local 6.068200 0.00 37.80 0.89 45,836.901.000000

Base 6.068200 0.00 37.80 0.89 45,836.90

23 Dec 2011 29 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,330.000 NHDU Local 6.049500 0.00 26.65 0.62 32,216.571.000000

Base 6.049500 0.00 26.65 0.62 32,216.57

27 Dec 2011 30 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

4,780.000 NHDU Local 6.020000 0.00 23.90 0.56 28,751.141.000000

Base 6.020000 0.00 23.90 0.56 28,751.14

52186N106 Total

291.12 4.250.0045,750.000 Local 252,063.93

Base 0.00 291.12 4.25 252,063.93

COMMON STOCK USD.01524660107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LEGGETT + PLATT INC

400.000 NHIH Local 22.530600 0.00 4.00 0.17 9,008.071.000000

Base 22.530600 0.00 4.00 0.17 9,008.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 22.470000 0.00 2.00 0.09 4,491.911.000000

Base 22.470000 0.00 2.00 0.09 4,491.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 22.458600 0.00 7.00 0.30 15,713.721.000000

Base 22.458600 0.00 7.00 0.30 15,713.72

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHY Local 19.790000 0.00 0.00 0.00 15,832.001.000000

Base 19.790000 0.00 0.00 0.00 15,832.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 19.009400 0.00 4.00 0.30 15,203.221.000000

Base 19.009400 0.00 4.00 0.30 15,203.22

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 22.560000 0.00 0.00 0.00 29,328.001.000000

Base 22.560000 0.00 0.00 0.00 29,328.00

524660107 Total

17.00 0.860.004,200.000 Local 89,576.92

Base 0.00 17.00 0.86 89,576.92

COMMON STOCK USD.1524901105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LEGG MASON INC

200.000 NHIH Local 25.747500 0.00 2.00 0.10 5,147.401.000000

Base 25.747500 0.00 2.00 0.10 5,147.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 25.777700 0.00 11.00 0.54 28,343.931.000000

Base 25.777700 0.00 11.00 0.54 28,343.93

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHY Local 25.710000 0.00 0.00 0.00 79,701.001.000000

Base 25.710000 0.00 0.00 0.00 79,701.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 23.752300 0.00 15.50 1.42 73,615.211.000000

Base 23.752300 0.00 15.50 1.42 73,615.21

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 25.800000 0.00 0.00 0.00 33,540.001.000000

Base 25.800000 0.00 0.00 0.00 33,540.00
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524901105 Total

28.50 2.060.008,800.000 Local 220,347.54

Base 0.00 28.50 2.06 220,347.54

COMMON STOCK USD.1526057104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LENNAR CORP A

400.000 NHIH Local 18.040600 0.00 4.00 0.14 7,212.101.000000

Base 18.040600 0.00 4.00 0.14 7,212.10

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 17.735000 0.00 10.00 0.34 17,724.661.000000

Base 17.735000 0.00 10.00 0.34 17,724.66

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHHY Local 13.540000 0.00 0.00 0.00 48,744.001.000000

Base 13.540000 0.00 0.00 0.00 48,744.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 12.619400 0.00 18.00 0.88 45,410.961.000000

Base 12.619400 0.00 18.00 0.88 45,410.96

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 17.920000 0.00 0.00 0.00 25,088.001.000000

Base 17.920000 0.00 0.00 0.00 25,088.00

526057104 Total

32.00 1.360.0010,000.000 Local 144,179.72

Base 0.00 32.00 1.36 144,179.72

COMMON STOCK USD1.527288104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LEUCADIA NATIONAL CORP

1,700.000 NHIH Local 23.328200 0.00 17.00 0.76 39,640.181.000000

Base 23.328200 0.00 17.00 0.76 39,640.18
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHY Local 22.680000 0.00 0.00 0.00 79,380.001.000000

Base 22.680000 0.00 0.00 0.00 79,380.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 21.366700 0.00 17.50 1.44 74,764.511.000000

Base 21.366700 0.00 17.50 1.44 74,764.51

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 23.510000 0.00 0.00 0.00 39,967.001.000000

Base 23.510000 0.00 0.00 0.00 39,967.00

527288104 Total

34.50 2.200.0010,400.000 Local 233,751.69

Base 0.00 34.50 2.20 233,751.69

COMMON STOCK USD.0152729N100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEVEL 3 COMMUNICATIONS INC

30,500.000 NHHY Local 1.490000 0.00 0.00 0.00 45,445.001.000000

Base 1.490000 0.00 0.00 0.00 45,445.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

30,500.000 NHDG Local 1.441500 0.00 152.50 0.85 43,812.401.000000

Base 1.441500 0.00 152.50 0.85 43,812.40

20 Oct 2011 20 Oct 2011 USD/DTCREVERSE SPLIT NON CASH

90,220.000 NHHY Local 1.729569 0.00 0.00 0.00 156,041.781.000000

Base 1.729569 0.00 0.00 0.00 156,041.78

20 Oct 2011 20 Oct 2011 USD/DTCREVERSE SPLIT NON CASH

24,896.000 NHHZ Local 0.613757 0.00 0.00 0.00 15,280.101.000000

Base 0.613757 0.00 0.00 0.00 15,280.10
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52729N100 Total

152.50 0.850.00176,116.000 Local 260,579.28

Base 0.00 152.50 0.85 260,579.28

COMMON STOCK USD.0152729N308 24 Oct 2011 USD/DTCSALE OF FRACTIONAL SLEVEL 3 COMMUNICATIONS INC

0.720 NHHZ Local 23.194444 0.00 0.00 0.00 16.701.000000

Base 23.194444 0.00 0.00 0.00 16.70

24 Oct 2011 CANCEL USD/DTCSALE OF FRACTIONAL S

-0.720 NHHZ Local 23.194444 0.00 0.00 0.00 -16.701.000000

Base 23.194444 0.00 0.00 0.00 -16.70

24 Oct 2011 24 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.717 NHHZ Local 23.291492 0.00 0.00 0.00 16.701.000000

Base 23.291492 0.00 0.00 0.00 16.70

19 Dec 2011 22 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,659.000 NHHZ Local 17.203100 0.00 24.88 0.55 28,514.511.000000

Base 17.203100 0.00 24.88 0.55 28,514.51

52729N308 Total

24.88 0.550.001,659.717 Local 28,531.21

Base 0.00 24.88 0.55 28,531.21

REIT USD.0001529043101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLEXINGTON REALTY TRUST

27,000.000 NHDG Local 6.460000 0.00 0.00 0.00 174,420.001.000000

Base 6.460000 0.00 0.00 0.00 174,420.00

COMMON STOCK USD.01529771107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LEXMARK INTERNATIONAL INC A

100.000 NHIH Local 33.805000 0.00 1.00 0.06 3,379.441.000000

Base 33.805000 0.00 1.00 0.06 3,379.44
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 33.887500 0.00 6.00 0.39 20,326.111.000000

Base 33.887500 0.00 6.00 0.39 20,326.11

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHY Local 27.030000 0.00 0.00 0.00 48,654.001.000000

Base 27.030000 0.00 0.00 0.00 48,654.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 26.435300 0.00 9.00 0.92 47,573.621.000000

Base 26.435300 0.00 9.00 0.92 47,573.62

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHDM Local 33.830000 0.00 0.00 0.00 23,681.001.000000

Base 33.830000 0.00 0.00 0.00 23,681.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

29,600.000 NHDF Local 32.707500 0.00 296.00 18.59 967,827.411.000000

Base 32.707500 0.00 296.00 18.59 967,827.41

529771107 Total

312.00 19.960.0034,600.000 Local 1,111,441.58

Base 0.00 312.00 19.96 1,111,441.58

COMMON STOCK USD.01530322106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIBERTY MEDIA CORP   LIBER A

1,300.000 NHHY Local 66.120000 0.00 0.00 0.00 85,956.001.000000

Base 66.120000 0.00 0.00 0.00 85,956.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 60.667700 0.00 6.50 1.52 78,859.991.000000

Base 60.667700 0.00 6.50 1.52 78,859.99
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06 Dec 2011 06 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.109 NHHY Local 75.045871 0.00 0.00 0.00 8.181.000000

Base 75.045871 0.00 0.00 0.00 8.18

530322106 Total

6.50 1.520.002,600.109 Local 164,824.17

Base 0.00 6.50 1.52 164,824.17

TRACKING STK USD.01530322304 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIBERTY MEDIA CORP   LIBER A

1,000.000 NHHY Local 63.560000 0.00 0.00 0.00 63,560.001.000000

Base 63.560000 0.00 0.00 0.00 63,560.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 60.404500 0.00 5.00 1.16 60,398.341.000000

Base 60.404500 0.00 5.00 1.16 60,398.34

29 Nov 2011 29 Nov 2011 USD/DTCMERGER NON CASH

2,720.000 NHHY Local 34.008639 0.00 0.00 0.00 92,503.501.000000

Base 34.008639 0.00 0.00 0.00 92,503.50

530322304 Total

5.00 1.160.004,720.000 Local 216,461.84

Base 0.00 5.00 1.16 216,461.84

TRACKING STK USD.0153071M104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIBERTY INTERACTIVE CORP

11,300.000 NHHY Local 14.770000 0.00 0.00 0.00 166,901.001.000000

Base 14.770000 0.00 0.00 0.00 166,901.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,300.000 NHDG Local 13.682400 0.00 56.50 2.97 154,551.651.000000

Base 13.682400 0.00 56.50 2.97 154,551.65
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53071M104 Total

56.50 2.970.0022,600.000 Local 321,452.65

Base 0.00 56.50 2.97 321,452.65

REIT USD.001531172104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIBERTY PROPERTY TRUST

2,500.000 NHHY Local 29.110000 0.00 0.00 0.00 72,775.001.000000

Base 29.110000 0.00 0.00 0.00 72,775.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 27.283800 0.00 12.50 1.31 68,195.691.000000

Base 27.283800 0.00 12.50 1.31 68,195.69

531172104 Total

12.50 1.310.005,000.000 Local 140,970.69

Base 0.00 12.50 1.31 140,970.69

COMMON STOCK USD.0253217R207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIFE TIME FITNESS INC

900.000 NHDG Local 40.360000 0.00 0.00 0.00 36,324.001.000000

Base 40.360000 0.00 0.00 0.00 36,324.00

COMMON STOCK USD.0153217V109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIFE TECHNOLOGIES CORP

1,200.000 NHIH Local 40.076900 0.00 12.00 0.92 48,079.361.000000

Base 40.076900 0.00 12.00 0.92 48,079.36

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 39.918300 0.00 3.00 0.23 11,972.261.000000

Base 39.918300 0.00 3.00 0.23 11,972.26

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHY Local 38.430000 0.00 0.00 0.00 111,447.001.000000

Base 38.430000 0.00 0.00 0.00 111,447.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 37.037300 0.00 14.50 2.07 107,391.601.000000

Base 37.037300 0.00 14.50 2.07 107,391.60

04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANY

2,950.000 NHEY Local 36.881600 0.00 59.00 2.09 108,739.631.000000

Base 36.881600 0.00 59.00 2.09 108,739.63

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 40.900000 0.00 0.00 0.00 61,350.001.000000

Base 40.900000 0.00 0.00 0.00 61,350.00

53217V109 Total

88.50 5.310.0011,750.000 Local 448,979.85

Base 0.00 88.50 5.31 448,979.85

COMMON STOCK USD.0153219L109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIFEPOINT HOSPITALS INC

1,300.000 NHHY Local 36.640000 0.00 0.00 0.00 47,632.001.000000

Base 36.640000 0.00 0.00 0.00 47,632.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 33.129600 0.00 6.50 0.83 43,061.151.000000

Base 33.129600 0.00 6.50 0.83 43,061.15

53219L109 Total

6.50 0.830.002,600.000 Local 90,693.15

Base 0.00 6.50 0.83 90,693.15

COMMON STOCK USD.0153222Q103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIFETIME BRANDS INC

2,000.000 NHDG Local 9.450000 0.00 0.00 0.00 18,900.001.000000

Base 9.450000 0.00 0.00 0.00 18,900.00



Prepared by State StreetPage 2883

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 NPV532457108 16 Nov 2011 USD/DTC 0.01ITG INC.ELI LILLY + CO

1,100.000 NHIH Local 37.232500 0.00 11.00 0.79 40,943.961.000000

Base 37.232500 0.00 11.00 0.79 40,943.96

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-1,100.000 NHIH Local 37.232500 0.00 -11.00 -0.79 -40,943.961.000000

Base 37.232500 0.00 -11.00 -0.79 -40,943.96

16 Nov 2011 USD/DTC 0.01GUZMAN + CO

7,600.000 NHIH Local 37.267800 0.00 76.00 5.44 283,153.841.000000

Base 37.267800 0.00 76.00 5.44 283,153.84

16 Nov 2011 CANCEL USD/DTC 0.01GUZMAN + CO

-7,600.000 NHIH Local 37.267800 0.00 -76.00 -5.44 -283,153.841.000000

Base 37.267800 0.00 -76.00 -5.44 -283,153.84

16 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 37.230000 0.00 1.00 0.07 3,721.931.000000

Base 37.230000 0.00 1.00 0.07 3,721.93

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-100.000 NHIH Local 37.230000 0.00 -1.00 -0.07 -3,721.931.000000

Base 37.230000 0.00 -1.00 -0.07 -3,721.93

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,900.000 NHHY Local 36.970000 0.00 0.00 0.00 476,913.001.000000

Base 36.970000 0.00 0.00 0.00 476,913.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,900.000 NHDG Local 36.019400 0.00 64.50 8.93 464,576.831.000000

Base 36.019400 0.00 64.50 8.93 464,576.83

31 Oct 2011 03 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

34,048.000 NHEZ Local 37.519000 0.00 1,021.44 24.53 1,276,400.941.000000

Base 37.519000 0.00 1,021.44 24.53 1,276,400.94
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,800.000 NHDM Local 37.650000 0.00 0.00 0.00 331,320.001.000000

Base 37.650000 0.00 0.00 0.00 331,320.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

18,800.000 NHDF Local 38.890000 0.00 188.00 14.04 730,929.961.000000

Base 38.890000 0.00 188.00 14.04 730,929.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CO

7,600.000 NHIH Local 37.267800 0.00 76.00 5.44 283,153.841.000000

Base 37.267800 0.00 76.00 5.44 283,153.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 37.232500 0.00 11.00 0.79 40,943.961.000000

Base 37.232500 0.00 11.00 0.79 40,943.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 37.230000 0.00 1.00 0.07 3,721.931.000000

Base 37.230000 0.00 1.00 0.07 3,721.93

532457108 Total

1,361.94 53.800.0096,248.000 Local 3,607,960.46

Base 0.00 1,361.94 53.80 3,607,960.46

COMMON STOCK53261M104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIMELIGHT NETWORKS INC

2,400.000 NHDG Local 2.620000 0.00 0.00 0.00 6,288.001.000000

Base 2.620000 0.00 0.00 0.00 6,288.00

COMMON STOCK USD.5532716107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LIMITED BRANDS INC

1,800.000 NHIH Local 43.653300 0.00 18.00 1.51 78,556.431.000000

Base 43.653300 0.00 18.00 1.51 78,556.43
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 43.555000 0.00 4.00 0.33 17,417.671.000000

Base 43.555000 0.00 4.00 0.33 17,417.67

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

900.000 NHEU Local 42.483300 0.00 13.50 0.74 38,220.731.000000

Base 42.483300 0.00 13.50 0.74 38,220.73

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHDM Local 43.690000 0.00 0.00 0.00 96,118.001.000000

Base 43.690000 0.00 0.00 0.00 96,118.00

532716107 Total

35.50 2.580.005,300.000 Local 230,312.83

Base 0.00 35.50 2.58 230,312.83

COMMON STOCK USD.01532774106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIN TV CORP CL A

6,100.000 NHDG Local 2.120000 0.00 0.00 0.00 12,932.001.000000

Base 2.120000 0.00 0.00 0.00 12,932.00

COMMON STOCK NPV533535100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLINCOLN EDUCATIONAL SERVICES

5,100.000 NHDG Local 8.520000 0.00 0.00 0.00 43,452.001.000000

Base 8.520000 0.00 0.00 0.00 43,452.00

COMMON STOCK NPV533900106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLINCOLN ELECTRIC HOLDINGS

600.000 NHHY Local 29.010000 0.00 0.00 0.00 17,406.001.000000

Base 29.010000 0.00 0.00 0.00 17,406.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 28.122500 0.00 3.00 0.33 16,870.171.000000

Base 28.122500 0.00 3.00 0.33 16,870.17
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533900106 Total

3.00 0.330.001,200.000 Local 34,276.17

Base 0.00 3.00 0.33 34,276.17

COMMON STOCK NPV534187109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLINCOLN NATIONAL CORP

2,700.000 NHIH Local 19.500000 0.00 27.00 1.01 52,621.991.000000

Base 19.500000 0.00 27.00 1.01 52,621.99

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHY Local 15.630000 0.00 0.00 0.00 85,965.001.000000

Base 15.630000 0.00 0.00 0.00 85,965.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 14.129100 0.00 27.50 1.50 77,681.051.000000

Base 14.129100 0.00 27.50 1.50 77,681.05

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHDM Local 19.810000 0.00 0.00 0.00 53,487.001.000000

Base 19.810000 0.00 0.00 0.00 53,487.00

534187109 Total

54.50 2.510.0016,400.000 Local 269,755.04

Base 0.00 54.50 2.51 269,755.04

COMMON STOCK535678106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LINEAR TECHNOLOGY CORP

100.000 NHIH Local 31.735000 0.00 1.00 0.06 3,172.441.000000

Base 31.735000 0.00 1.00 0.06 3,172.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 31.904000 0.00 19.00 1.16 60,597.441.000000

Base 31.904000 0.00 19.00 1.16 60,597.44
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 31.990000 0.00 0.00 0.00 63,980.001.000000

Base 31.990000 0.00 0.00 0.00 63,980.00

535678106 Total

20.00 1.220.004,000.000 Local 127,749.88

Base 0.00 20.00 1.22 127,749.88

COMMON STOCK NPV536797103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLITHIA MOTORS INC CL A

5,100.000 NHDG Local 17.310000 0.00 0.00 0.00 88,281.001.000000

Base 17.310000 0.00 0.00 0.00 88,281.00

COMMON STOCK USD.01537008104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLITTELFUSE INC

600.000 NHDG Local 45.240000 0.00 0.00 0.00 27,144.001.000000

Base 45.240000 0.00 0.00 0.00 27,144.00

COMMON STOCK USD.01538034109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIVE NATION ENTERTAINMENT IN

31,900.000 NHDG Local 8.510000 0.00 0.00 0.00 271,469.001.000000

Base 8.510000 0.00 0.00 0.00 271,469.00

COMMON STOCK USD1.539320101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLIZ CLAIBORNE INC

20,600.000 NHDG Local 5.050000 0.00 0.00 0.00 104,030.001.000000

Base 5.050000 0.00 0.00 0.00 104,030.00

VENTURE CAPITAL LBO539453993 29 Nov 2011 29 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTIONTHOMAS H LEE EQUITY FUND V

310,783.000 NHEL Local 1.000000 0.00 0.00 0.00 310,783.001.000000

Base 1.000000 0.00 0.00 0.00 310,783.00

21 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTION

77,507.000 NHEL Local 1.000000 0.00 0.00 0.00 77,507.001.000000

Base 1.000000 0.00 0.00 0.00 77,507.00
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21 Dec 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-77,507.000 NHEL Local 1.000000 0.00 0.00 0.00 -77,507.001.000000

Base 1.000000 0.00 0.00 0.00 -77,507.00

21 Dec 2011 21 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTION

27,707.000 NHEL Local 1.000000 0.00 0.00 0.00 27,707.001.000000

Base 1.000000 0.00 0.00 0.00 27,707.00

539453993 Total

0.00 0.000.00338,490.000 Local 338,490.00

Base 0.00 0.00 0.00 338,490.00

COMMON STOCK USD1.539830109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCLOCKHEED MARTIN CORP

2,600.000 NHIH Local 77.060000 0.00 26.00 3.85 200,326.151.000000

Base 77.060000 0.00 26.00 3.85 200,326.15

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHY Local 72.640000 0.00 0.00 0.00 50,848.001.000000

Base 72.640000 0.00 0.00 0.00 50,848.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 71.180700 0.00 3.50 0.96 49,822.031.000000

Base 71.180700 0.00 3.50 0.96 49,822.03

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHDM Local 77.350000 0.00 0.00 0.00 201,110.001.000000

Base 77.350000 0.00 0.00 0.00 201,110.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,730.000 NHDM Local 77.744300 0.00 25.95 2.59 134,469.101.000000

Base 77.744300 0.00 25.95 2.59 134,469.10
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHEU Local 76.973000 0.00 15.00 1.48 76,956.521.000000

Base 76.973000 0.00 15.00 1.48 76,956.52

539830109 Total

70.45 8.880.009,330.000 Local 713,531.80

Base 0.00 70.45 8.88 713,531.80

COMMON STOCK USD.01540424108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LOEWS CORP

1,400.000 NHIH Local 38.663600 0.00 14.00 1.04 54,114.001.000000

Base 38.663600 0.00 14.00 1.04 54,114.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

700.000 NHIH Local 38.650000 0.00 7.00 0.52 27,047.481.000000

Base 38.650000 0.00 7.00 0.52 27,047.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 38.667500 0.00 6.00 0.45 23,194.051.000000

Base 38.667500 0.00 6.00 0.45 23,194.05

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,700.000 NHHY Local 34.550000 0.00 0.00 0.00 196,935.001.000000

Base 34.550000 0.00 0.00 0.00 196,935.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,700.000 NHDG Local 33.264400 0.00 28.50 3.65 189,574.931.000000

Base 33.264400 0.00 28.50 3.65 189,574.93

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHDM Local 38.930000 0.00 0.00 0.00 105,111.001.000000

Base 38.930000 0.00 0.00 0.00 105,111.00



Prepared by State StreetPage 2890

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

540424108 Total

55.50 5.660.0016,800.000 Local 595,976.46

Base 0.00 55.50 5.66 595,976.46

COMMON STOCK USD.0154222A106 13 Oct 2011 13 Oct 2011 USD/DTCSALE OF FRACTIONAL SLONE PINE RESOURCES INC

0.546 NHEU Local 5.824175 0.00 0.00 0.00 3.181.000000

Base 5.824175 0.00 0.00 0.00 3.18

13 Oct 2011 13 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.850 NHHY Local 5.823529 0.00 0.00 0.00 4.951.000000

Base 5.823529 0.00 0.00 0.00 4.95

04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.

3,215.000 NHEU Local 7.705000 0.00 48.22 0.48 24,722.881.000000

Base 7.705000 0.00 48.22 0.48 24,722.88

04 Nov 2011 09 Nov 2011 USD/DTC 0.01HEEVERS &CO. INC.

1,071.000 NHHY Local 7.705000 0.00 16.06 0.16 8,235.841.000000

Base 7.705000 0.00 16.06 0.16 8,235.84

54222A106 Total

64.28 0.640.004,287.396 Local 32,966.85

Base 0.00 64.28 0.64 32,966.85

COMMON STOCK USD.01543881106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLORAL SPACE + COMMUNICATIONS

2,200.000 NHDG Local 55.380000 0.00 0.00 0.00 121,836.001.000000

Base 55.380000 0.00 0.00 0.00 121,836.00

COMMON STOCK USD.01544147101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COLORILLARD INC

1,230.000 NHIH Local 109.177602 0.00 12.30 2.58 134,273.571.000000

Base 109.177602 0.00 12.30 2.58 134,273.57
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,702.000 NHHY Local 110.700000 0.00 0.00 0.00 299,111.401.000000

Base 110.700000 0.00 0.00 0.00 299,111.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,702.000 NHDG Local 110.461500 0.00 13.51 5.74 298,447.721.000000

Base 110.461500 0.00 13.51 5.74 298,447.72

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

410.000 NHHY Local 108.762200 0.00 6.15 0.86 44,585.491.000000

Base 108.762200 0.00 6.15 0.86 44,585.49

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,230.000 NHDM Local 108.310000 0.00 0.00 0.00 133,221.301.000000

Base 108.310000 0.00 0.00 0.00 133,221.30

544147101 Total

31.96 9.180.008,274.000 Local 909,639.48

Base 0.00 31.96 9.18 909,639.48

COMMON STOCK USD1.546347105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLOUISIANA PACIFIC CORP

30,300.000 NHDG Local 5.450000 0.00 0.00 0.00 165,135.001.000000

Base 5.450000 0.00 0.00 0.00 165,135.00

COMMON STOCK USD.5548661107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.LOWE S COS INC

3,800.000 NHIH Local 23.350500 0.00 38.00 1.70 88,692.201.000000

Base 23.350500 0.00 38.00 1.70 88,692.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,400.000 NHIH Local 23.552900 0.00 74.00 3.35 174,214.111.000000

Base 23.552900 0.00 74.00 3.35 174,214.11
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,500.000 NHHY Local 19.340000 0.00 0.00 0.00 473,830.001.000000

Base 19.340000 0.00 0.00 0.00 473,830.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,500.000 NHDG Local 19.087300 0.00 122.50 8.98 467,507.371.000000

Base 19.087300 0.00 122.50 8.98 467,507.37

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,200.000 NHDM Local 23.500000 0.00 0.00 0.00 263,200.001.000000

Base 23.500000 0.00 0.00 0.00 263,200.00

548661107 Total

234.50 14.030.0071,400.000 Local 1,467,443.68

Base 0.00 234.50 14.03 1,467,443.68

COMMON STOCK USD.32549282101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLUBY S INC

4,100.000 NHDG Local 4.500000 0.00 0.00 0.00 18,450.001.000000

Base 4.500000 0.00 0.00 0.00 18,450.00

COMMON STOCK USD1.549764108 05 Oct 2011 11 Oct 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.LUFKIN INDUSTRIES INC

4,280.000 NHHO Local 44.897300 0.00 85.60 3.69 192,071.151.000000

Base 44.897300 0.00 85.60 3.69 192,071.15

06 Oct 2011 12 Oct 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

3,260.000 NHHO Local 48.052800 0.00 65.20 3.01 156,583.921.000000

Base 48.052800 0.00 65.20 3.01 156,583.92

549764108 Total

150.80 6.700.007,540.000 Local 348,655.07

Base 0.00 150.80 6.70 348,655.07
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COMMON STOCK USD.1550819106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLYDALL INC

3,700.000 NHDG Local 8.960000 0.00 0.00 0.00 33,152.001.000000

Base 8.960000 0.00 0.00 0.00 33,152.00

COMMON STOCK USD.01552541104 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEM + F WORLDWIDE CORP

900.000 NHIH Local 24.982400 0.00 0.00 0.44 22,483.721.000000

Base 24.982400 0.00 0.00 0.44 22,483.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDG Local 24.840000 0.00 0.00 0.00 57,132.001.000000

Base 24.840000 0.00 0.00 0.00 57,132.00

22 Dec 2011 22 Dec 2011 USD/DTCMERGER

3,750.000 NHHZ Local 25.000000 0.00 0.00 0.00 93,750.001.000000

Base 25.000000 0.00 0.00 0.00 93,750.00

552541104 Total

0.00 0.440.006,950.000 Local 173,365.72

Base 0.00 0.00 0.44 173,365.72

COMMON STOCK USD.555261F104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.M + T BANK CORP

400.000 NHIH Local 72.036300 0.00 4.00 0.55 28,809.971.000000

Base 72.036300 0.00 4.00 0.55 28,809.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 72.427100 0.00 7.00 0.97 50,691.001.000000

Base 72.427100 0.00 7.00 0.97 50,691.00

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHY Local 69.900000 0.00 0.00 0.00 160,770.001.000000

Base 69.900000 0.00 0.00 0.00 160,770.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 67.315700 0.00 11.50 2.98 154,811.631.000000

Base 67.315700 0.00 11.50 2.98 154,811.63

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 72.010000 0.00 0.00 0.00 79,211.001.000000

Base 72.010000 0.00 0.00 0.00 79,211.00

55261F104 Total

22.50 4.500.006,800.000 Local 474,293.60

Base 0.00 22.50 4.50 474,293.60

COMMON STOCK USD1.55262C100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMBIA INC

3,000.000 NHHY Local 7.270000 0.00 0.00 0.00 21,810.001.000000

Base 7.270000 0.00 0.00 0.00 21,810.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 6.620700 0.00 15.00 0.39 19,846.711.000000

Base 6.620700 0.00 15.00 0.39 19,846.71

55262C100 Total

15.00 0.390.006,000.000 Local 41,656.71

Base 0.00 15.00 0.39 41,656.71

COMMON STOCK USD.0155264U108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMB FINANCIAL INC

12,200.000 NHDG Local 15.890000 0.00 0.00 0.00 193,858.001.000000

Base 15.890000 0.00 0.00 0.00 193,858.00

COMMON STOCK USD.01552676108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMDC HOLDINGS INC

8,600.000 NHDG Local 18.510000 0.00 0.00 0.00 159,186.001.000000

Base 18.510000 0.00 0.00 0.00 159,186.00
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COMMON STOCK USD1.552690109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMDU RESOURCES GROUP INC

3,200.000 NHHY Local 19.190000 0.00 0.00 0.00 61,408.001.000000

Base 19.190000 0.00 0.00 0.00 61,408.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 18.539700 0.00 16.00 1.14 59,309.901.000000

Base 18.539700 0.00 16.00 1.14 59,309.90

552690109 Total

16.00 1.140.006,400.000 Local 120,717.90

Base 0.00 16.00 1.14 120,717.90

COMMON STOCK USD.01552715104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEMC ELECTRONIC MATERIALS

500.000 NHIH Local 4.623000 0.00 5.00 0.04 2,306.461.000000

Base 4.623000 0.00 5.00 0.04 2,306.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 4.603700 0.00 15.00 0.13 6,890.421.000000

Base 4.603700 0.00 15.00 0.13 6,890.42

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 4.650000 0.00 0.00 0.00 9,300.001.000000

Base 4.650000 0.00 0.00 0.00 9,300.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

14,399.000 NHDM Local 3.773800 0.00 215.99 1.05 54,121.911.000000

Base 3.773800 0.00 215.99 1.05 54,121.91

552715104 Total

235.99 1.220.0018,399.000 Local 72,618.79

Base 0.00 235.99 1.22 72,618.79
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REIT USD.0155272X102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMFA FINANCIAL INC

80,600.000 NHDG Local 6.470000 0.00 0.00 0.00 521,482.001.000000

Base 6.470000 0.00 0.00 0.00 521,482.00

COMMON STOCK USD1.55277J108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMF GLOBAL HOLDINGS LTD

37,600.000 NHDG Local 4.020000 0.00 0.00 0.00 151,152.001.000000

Base 4.020000 0.00 0.00 0.00 151,152.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.03BLAYLOCK ROBERT VAN LLC

7,934.000 NHIB Local 2.975200 0.00 238.02 0.46 23,366.761.000000

Base 2.975200 0.00 238.02 0.46 23,366.76

26 Oct 2011 31 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

186,932.000 NHIB Local 1.457600 0.00 1,869.32 5.24 270,597.521.000000

Base 1.457600 0.00 1,869.32 5.24 270,597.52

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

60,480.000 NHHZ Local 0.066200 0.00 907.20 0.08 3,096.501.000000

Base 0.066200 0.00 907.20 0.08 3,096.50

55277J108 Total

3,014.54 5.780.00292,946.000 Local 448,212.78

Base 0.00 3,014.54 5.78 448,212.78

COMMON STOCK USD1.55277P104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMGE ENERGY INC

5,100.000 NHDG Local 41.950000 0.00 0.00 0.00 213,945.001.000000

Base 41.950000 0.00 0.00 0.00 213,945.00

COMMON STOCK USD1.552848103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMGIC INVESTMENT CORP

43,100.000 NHDG Local 2.450000 0.00 0.00 0.00 105,595.001.000000

Base 2.450000 0.00 0.00 0.00 105,595.00
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COMMON STOCK USD.01552953101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMGM RESORTS INTERNATIONAL

4,500.000 NHHY Local 9.290000 0.00 0.00 0.00 41,805.001.000000

Base 9.290000 0.00 0.00 0.00 41,805.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 8.351100 0.00 22.50 0.73 37,556.721.000000

Base 8.351100 0.00 22.50 0.73 37,556.72

552953101 Total

22.50 0.730.009,000.000 Local 79,361.72

Base 0.00 22.50 0.73 79,361.72

COMMON STOCK NPV55302G103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMGP INGREDIENTS INC

2,700.000 NHDG Local 4.900000 0.00 0.00 0.00 13,230.001.000000

Base 4.900000 0.00 0.00 0.00 13,230.00

COMMON STOCK USD.0155305B101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHM/I HOMES INC

4,100.000 NHDG Local 5.580000 0.00 0.00 0.00 22,878.001.000000

Base 5.580000 0.00 0.00 0.00 22,878.00

COMMON STOCK NPV55306N104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMKS INSTRUMENTS INC

11,700.000 NHDG Local 23.720000 0.00 0.00 0.00 277,524.001.000000

Base 23.720000 0.00 0.00 0.00 277,524.00

REIT USD.01553274101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMPG OFFICE TRUST INC

11,000.000 NHDG Local 2.130000 0.00 0.00 0.00 23,430.001.000000

Base 2.130000 0.00 0.00 0.00 23,430.00

COMMON STOCK USD.01553829102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMVC CAPITAL INC

5,300.000 NHDG Local 11.060000 0.00 0.00 0.00 58,618.001.000000

Base 11.060000 0.00 0.00 0.00 58,618.00
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COMMON STOCK USD.0155405W104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMYR GROUP INC/DELAWARE

300.000 NHDG Local 18.730000 0.00 0.00 0.00 5,619.001.000000

Base 18.730000 0.00 0.00 0.00 5,619.00

COMMON STOCK USD.01554153106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMAC GRAY CORP

2,600.000 NHDG Local 13.030000 0.00 0.00 0.00 33,878.001.000000

Base 13.030000 0.00 0.00 0.00 33,878.00

REIT USD.01554382101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMACERICH CO/THE

1,500.000 NHHY Local 42.630000 0.00 0.00 0.00 63,945.001.000000

Base 42.630000 0.00 0.00 0.00 63,945.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 39.348400 0.00 7.50 1.14 59,013.961.000000

Base 39.348400 0.00 7.50 1.14 59,013.96

554382101 Total

7.50 1.140.003,000.000 Local 122,958.96

Base 0.00 7.50 1.14 122,958.96

REIT USD.01554489104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMACK CALI REALTY CORP

2,000.000 NHHY Local 26.750000 0.00 0.00 0.00 53,500.001.000000

Base 26.750000 0.00 0.00 0.00 53,500.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 24.934500 0.00 10.00 0.96 49,858.041.000000

Base 24.934500 0.00 10.00 0.96 49,858.04

554489104 Total

10.00 0.960.004,000.000 Local 103,358.04

Base 0.00 10.00 0.96 103,358.04
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COMMON STOCK USD.0155616P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MACY S INC

3,000.000 NHIH Local 30.635400 0.00 30.00 1.76 91,874.441.000000

Base 30.635400 0.00 30.00 1.76 91,874.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

700.000 NHIH Local 30.625000 0.00 7.00 0.41 21,430.091.000000

Base 30.625000 0.00 7.00 0.41 21,430.09

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,500.000 NHHY Local 26.320000 0.00 0.00 0.00 197,400.001.000000

Base 26.320000 0.00 0.00 0.00 197,400.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDG Local 25.569900 0.00 37.50 3.69 191,733.061.000000

Base 25.569900 0.00 37.50 3.69 191,733.06

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHDM Local 30.550000 0.00 0.00 0.00 113,035.001.000000

Base 30.550000 0.00 0.00 0.00 113,035.00

55616P104 Total

74.50 5.860.0022,400.000 Local 615,472.59

Base 0.00 74.50 5.86 615,472.59

COMMON STOCK556269108 18 Oct 2011 21 Oct 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INCSTEVEN MADDEN LTD

5,800.000 NHHO Local 32.053500 0.00 232.00 3.57 185,674.731.000000

Base 32.053500 0.00 232.00 3.57 185,674.73

557991973 26 Oct 2011 26 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONMADISON DEARBORN CAP PART III

64,075.000 NHEL Local 1.000000 0.00 0.00 0.00 64,075.001.000000

Base 1.000000 0.00 0.00 0.00 64,075.00
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09 Nov 2011 09 Nov 2011 USD/BOSRETURN OFCAPITAL

269,318.000 NHEL Local 1.000000 0.00 0.00 0.00 269,318.001.000000

Base 1.000000 0.00 0.00 0.00 269,318.00

557991973 Total

0.00 0.000.00333,393.000 Local 333,393.00

Base 0.00 0.00 0.00 333,393.00

557994944 17 Nov 2011 17 Nov 2011 USD/BOSRETURN OFCAPITALMADISON DEARBORN CAP PART IV

771,961.000 NHEL Local 1.000000 0.00 0.00 0.00 771,961.001.000000

Base 1.000000 0.00 0.00 0.00 771,961.00

COMMON STOCK55826P100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMADISON SQUARE GARDEN CO A

1,100.000 NHHY Local 22.800000 0.00 0.00 0.00 25,080.001.000000

Base 22.800000 0.00 0.00 0.00 25,080.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 21.679600 0.00 5.50 0.46 23,841.601.000000

Base 21.679600 0.00 5.50 0.46 23,841.60

55826P100 Total

5.50 0.460.002,200.000 Local 48,921.60

Base 0.00 5.50 0.46 48,921.60

COMMON STOCK USD.01559079207 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEMAGELLAN HEALTH SERVICES INC

300.000 NHIH Local 47.762400 0.00 0.00 0.28 14,328.441.000000

Base 47.762400 0.00 0.00 0.28 14,328.44

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,184.000 NHDG Local 50.640000 0.00 0.00 0.00 363,797.761.000000

Base 50.640000 0.00 0.00 0.00 363,797.76
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHZ Local 48.373600 0.00 16.50 1.03 53,193.431.000000

Base 48.373600 0.00 16.50 1.03 53,193.43

559079207 Total

16.50 1.310.008,584.000 Local 431,319.63

Base 0.00 16.50 1.31 431,319.63

COMMON STOCK USD.0156035L104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMAIN STREET CAPITAL CORP

4,400.000 NHDG Local 18.330000 0.00 0.00 0.00 80,652.001.000000

Base 18.330000 0.00 0.00 0.00 80,652.00

21 Oct 2011 21 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.550 NHHZ Local 14.763636 0.00 0.00 0.00 8.121.000000

Base 14.763636 0.00 0.00 0.00 8.12

23 Nov 2011 23 Nov 2011 USD/DTCSALE OF FRACTIONAL S

0.582 NHHZ Local 15.824742 0.00 0.00 0.00 9.211.000000

Base 15.824742 0.00 0.00 0.00 9.21

56035L104 Total

0.00 0.000.004,401.132 Local 80,669.33

Base 0.00 0.00 0.00 80,669.33

COMMON STOCK NPV56062Y102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMAINSOURCE FINANCIAL GROUP I

4,400.000 NHDG Local 9.270000 0.00 0.00 0.00 40,788.001.000000

Base 9.270000 0.00 0.00 0.00 40,788.00

COMMON STOCK USD.01563571108 04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.MANITOWOC COMPANY INC

4,200.000 NHEU Local 12.306900 0.00 63.00 1.00 51,624.981.000000

Base 12.306900 0.00 63.00 1.00 51,624.98
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COMMON STOCK USD.0156418H100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMANPOWER INC

1,800.000 NHHY Local 33.620000 0.00 0.00 0.00 60,516.001.000000

Base 33.620000 0.00 0.00 0.00 60,516.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 33.695800 0.00 9.00 1.17 60,642.271.000000

Base 33.695800 0.00 9.00 1.17 60,642.27

56418H100 Total

9.00 1.170.003,600.000 Local 121,158.27

Base 0.00 9.00 1.17 121,158.27

COMMON STOCK USD.01564563104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMANTECH INTERNATIONAL CORP A

5,200.000 NHDG Local 33.530000 0.00 0.00 0.00 174,356.001.000000

Base 33.530000 0.00 0.00 0.00 174,356.00

13 Oct 2011 18 Oct 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

1,600.000 NHDX Local 34.347000 0.00 32.00 1.06 54,922.141.000000

Base 34.347000 0.00 32.00 1.06 54,922.14

14 Oct 2011 19 Oct 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

3,800.000 NHDX Local 34.972200 0.00 114.00 2.56 132,777.801.000000

Base 34.972200 0.00 114.00 2.56 132,777.80

17 Oct 2011 20 Oct 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

1,100.000 NHDX Local 34.590400 0.00 33.00 0.74 38,015.701.000000

Base 34.590400 0.00 33.00 0.74 38,015.70

18 Oct 2011 21 Oct 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

3,400.000 NHDX Local 34.713700 0.00 68.00 2.27 117,956.311.000000

Base 34.713700 0.00 68.00 2.27 117,956.31
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07 Dec 2011 12 Dec 2011 USD/DTC 0.01WEEDEN + CO.

2,100.000 NHDX Local 33.108700 0.00 21.00 1.34 69,505.931.000000

Base 33.108700 0.00 21.00 1.34 69,505.93

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

500.000 NHDX Local 32.594600 0.00 5.00 0.32 16,291.981.000000

Base 32.594600 0.00 5.00 0.32 16,291.98

09 Dec 2011 14 Dec 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

2,350.000 NHDX Local 33.170500 0.00 70.50 1.50 77,878.681.000000

Base 33.170500 0.00 70.50 1.50 77,878.68

12 Dec 2011 15 Dec 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

5,150.000 NHDX Local 32.525200 0.00 154.50 3.22 167,347.061.000000

Base 32.525200 0.00 154.50 3.22 167,347.06

564563104 Total

498.00 13.010.0025,200.000 Local 849,051.60

Base 0.00 498.00 13.01 849,051.60

COMMON STOCK USD1.565849106 16 Nov 2011 USD/DTC 0.01ITG INC.MARATHON OIL CORP

4,100.000 NHIH Local 27.588000 0.00 41.00 2.17 113,067.631.000000

Base 27.588000 0.00 41.00 2.17 113,067.63

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-4,100.000 NHIH Local 27.588000 0.00 -41.00 -2.17 -113,067.631.000000

Base 27.588000 0.00 -41.00 -2.17 -113,067.63

16 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 27.613800 0.00 20.00 1.06 55,206.541.000000

Base 27.613800 0.00 20.00 1.06 55,206.54
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16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-2,000.000 NHIH Local 27.613800 0.00 -20.00 -1.06 -55,206.541.000000

Base 27.613800 0.00 -20.00 -1.06 -55,206.54

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,600.000 NHHY Local 21.580000 0.00 0.00 0.00 293,488.001.000000

Base 21.580000 0.00 0.00 0.00 293,488.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

13,600.000 NHDG Local 20.057300 0.00 68.00 5.24 272,706.041.000000

Base 20.057300 0.00 68.00 5.24 272,706.04

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHDM Local 27.670000 0.00 0.00 0.00 168,787.001.000000

Base 27.670000 0.00 0.00 0.00 168,787.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,100.000 NHIH Local 27.588000 0.00 41.00 2.17 113,067.631.000000

Base 27.588000 0.00 41.00 2.17 113,067.63

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 27.613800 0.00 20.00 1.06 55,206.541.000000

Base 27.613800 0.00 20.00 1.06 55,206.54

565849106 Total

129.00 8.470.0039,400.000 Local 903,255.21

Base 0.00 129.00 8.47 903,255.21

COMMON STOCK56585A102 16 Nov 2011 USD/DTC 0.01ITG INC.MARATHON PETROLEUM CORP

1,900.000 NHIH Local 34.112600 0.00 19.00 1.24 64,793.701.000000

Base 34.112600 0.00 19.00 1.24 64,793.70
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16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-1,900.000 NHIH Local 34.112600 0.00 -19.00 -1.24 -64,793.701.000000

Base 34.112600 0.00 -19.00 -1.24 -64,793.70

16 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 33.773300 0.00 15.00 0.97 50,643.981.000000

Base 33.773300 0.00 15.00 0.97 50,643.98

16 Nov 2011 CANCEL USD/DTC 0.01LIQUIDNETINC

-1,500.000 NHIH Local 33.773300 0.00 -15.00 -0.97 -50,643.981.000000

Base 33.773300 0.00 -15.00 -0.97 -50,643.98

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHHY Local 27.060000 0.00 0.00 0.00 173,184.001.000000

Base 27.060000 0.00 0.00 0.00 173,184.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,400.000 NHDG Local 28.234600 0.00 32.00 3.47 180,665.971.000000

Base 28.234600 0.00 32.00 3.47 180,665.97

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHDM Local 36.710000 0.00 0.00 0.00 124,814.001.000000

Base 36.710000 0.00 0.00 0.00 124,814.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 34.112600 0.00 19.00 1.24 64,793.701.000000

Base 34.112600 0.00 19.00 1.24 64,793.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 33.773300 0.00 15.00 0.97 50,643.981.000000

Base 33.773300 0.00 15.00 0.97 50,643.98

56585A102 Total

66.00 5.680.0019,600.000 Local 594,101.65

Base 0.00 66.00 5.68 594,101.65
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COMMON STOCK USD.0156624R108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARCHEX INC CLASS B

2,900.000 NHDG Local 9.050000 0.00 0.00 0.00 26,245.001.000000

Base 9.050000 0.00 0.00 0.00 26,245.00

COMMON STOCK USD1.566330106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARCUS CORPORATION

4,500.000 NHDG Local 11.180000 0.00 0.00 0.00 50,310.001.000000

Base 11.180000 0.00 0.00 0.00 50,310.00

COMMON STOCK567908108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARINEMAX INC

5,100.000 NHDG Local 7.090000 0.00 0.00 0.00 36,159.001.000000

Base 7.090000 0.00 0.00 0.00 36,159.00

COMMON STOCK USD.1568427108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARINE PRODUCTS CORP

1,400.000 NHDG Local 4.370000 0.00 0.00 0.00 6,118.001.000000

Base 4.370000 0.00 0.00 0.00 6,118.00

COMMON STOCK NPV570535104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARKEL CORP

168.000 NHHY Local 357.130000 0.00 0.00 0.00 59,997.841.000000

Base 357.130000 0.00 0.00 0.00 59,997.84

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

168.000 NHDG Local 348.161700 0.00 0.84 1.13 58,489.201.000000

Base 348.161700 0.00 0.84 1.13 58,489.20

570535104 Total

0.84 1.130.00336.000 Local 118,487.04

Base 0.00 0.84 1.13 118,487.04

COMMON STOCK USD.01571157106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARLIN BUSINESS SERVICES INC

1,900.000 NHDG Local 11.550000 0.00 0.00 0.00 21,945.001.000000

Base 11.550000 0.00 0.00 0.00 21,945.00
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COMMON STOCK57164Y107 06 Dec 2011 06 Dec 2011 USD/DTCSALE OF FRACTIONAL SMARRIOTT VACATIONS WORLD

0.400 NHDM Local 15.875000 0.00 0.00 0.00 6.351.000000

Base 15.875000 0.00 0.00 0.00 6.35

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,770.000 NHDM Local 18.105500 0.00 26.55 0.62 32,019.571.000000

Base 18.105500 0.00 26.55 0.62 32,019.57

57164Y107 Total

26.55 0.620.001,770.400 Local 32,025.92

Base 0.00 26.55 0.62 32,025.92

COMMON STOCK USD1.571748102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MARSH + MCLENNAN COS

1,800.000 NHIH Local 30.514300 0.00 18.00 1.05 54,906.691.000000

Base 30.514300 0.00 18.00 1.05 54,906.69

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 30.475000 0.00 1.00 0.06 3,046.441.000000

Base 30.475000 0.00 1.00 0.06 3,046.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,800.000 NHIH Local 30.505700 0.00 28.00 1.64 85,386.321.000000

Base 30.505700 0.00 28.00 1.64 85,386.32

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,600.000 NHHY Local 26.540000 0.00 0.00 0.00 281,324.001.000000

Base 26.540000 0.00 0.00 0.00 281,324.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,600.000 NHDG Local 25.669300 0.00 53.00 5.23 272,036.351.000000

Base 25.669300 0.00 53.00 5.23 272,036.35
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHDM Local 30.340000 0.00 0.00 0.00 142,598.001.000000

Base 30.340000 0.00 0.00 0.00 142,598.00

571748102 Total

100.00 7.980.0030,600.000 Local 839,297.80

Base 0.00 100.00 7.98 839,297.80

COMMON STOCK USD.01571903202 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MARRIOTT INTERNATIONAL CL A

1,000.000 NHIH Local 30.950000 0.00 10.00 0.59 30,939.411.000000

Base 30.950000 0.00 10.00 0.59 30,939.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 30.925000 0.00 2.00 0.12 6,182.881.000000

Base 30.925000 0.00 2.00 0.12 6,182.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 30.875800 0.00 13.00 0.77 40,124.771.000000

Base 30.875800 0.00 13.00 0.77 40,124.77

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 31.170000 0.00 0.00 0.00 77,925.001.000000

Base 31.170000 0.00 0.00 0.00 77,925.00

571903202 Total

25.00 1.480.005,000.000 Local 155,172.06

Base 0.00 25.00 1.48 155,172.06

COMMON STOCK USD.01573075108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARTEN TRANSPORT LTD

2,900.000 NHDG Local 17.540000 0.00 0.00 0.00 50,866.001.000000

Base 17.540000 0.00 0.00 0.00 50,866.00
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COMMON STOCK USD.01573083102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARTHA STEWART LIVING A

6,000.000 NHDG Local 3.440000 0.00 0.00 0.00 20,640.001.000000

Base 3.440000 0.00 0.00 0.00 20,640.00

COMMON STOCK USD.01573284106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARTIN MARIETTA MATERIALS

400.000 NHHY Local 63.220000 0.00 0.00 0.00 25,288.001.000000

Base 63.220000 0.00 0.00 0.00 25,288.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 61.485000 0.00 2.00 0.48 24,591.521.000000

Base 61.485000 0.00 2.00 0.48 24,591.52

573284106 Total

2.00 0.480.00800.000 Local 49,879.52

Base 0.00 2.00 0.48 49,879.52

COMMON STOCK USD1.574599106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMASCO CORP

3,900.000 NHIH Local 9.440000 0.00 39.00 0.71 36,776.291.000000

Base 9.440000 0.00 39.00 0.71 36,776.29

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHDM Local 9.390000 0.00 0.00 0.00 36,621.001.000000

Base 9.390000 0.00 0.00 0.00 36,621.00

574599106 Total

39.00 0.710.007,800.000 Local 73,397.29

Base 0.00 39.00 0.71 73,397.29

COMMON STOCK57636Q104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MASTERCARD INC CLASS A

938.000 NHIH Local 367.005896 0.00 9.38 6.61 344,235.541.000000

Base 367.005896 0.00 9.38 6.61 344,235.54
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

938.000 NHDM Local 367.270000 0.00 0.00 0.00 344,499.261.000000

Base 367.270000 0.00 0.00 0.00 344,499.26

57636Q104 Total

9.38 6.610.001,876.000 Local 688,734.80

Base 0.00 9.38 6.61 688,734.80

COMMON STOCK NPV576690101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMATERION CORP

4,100.000 NHDG Local 24.910000 0.00 0.00 0.00 102,131.001.000000

Base 24.910000 0.00 0.00 0.00 102,131.00

COMMON STOCK USD.01576853105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMATRIX SERVICE CO

4,900.000 NHDG Local 9.910000 0.00 0.00 0.00 48,559.001.000000

Base 9.910000 0.00 0.00 0.00 48,559.00

COMMON STOCK USD1.577081102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MATTEL INC

1,100.000 NHIH Local 28.514300 0.00 11.00 0.60 31,354.131.000000

Base 28.514300 0.00 11.00 0.60 31,354.13

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 28.471600 0.00 19.00 1.04 54,076.001.000000

Base 28.471600 0.00 19.00 1.04 54,076.00

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHHY Local 25.890000 0.00 0.00 0.00 41,424.001.000000

Base 25.890000 0.00 0.00 0.00 41,424.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 24.899700 0.00 8.00 0.77 39,830.751.000000

Base 24.899700 0.00 8.00 0.77 39,830.75
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHDM Local 28.320000 0.00 0.00 0.00 84,960.001.000000

Base 28.320000 0.00 0.00 0.00 84,960.00

577081102 Total

38.00 2.410.009,200.000 Local 251,644.88

Base 0.00 38.00 2.41 251,644.88

COMMON STOCK USD1.577128101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMATTHEWS INTL CORP CLASS A

4,000.000 NHDG Local 32.590000 0.00 0.00 0.00 130,360.001.000000

Base 32.590000 0.00 0.00 0.00 130,360.00

COMMON STOCK577776107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMAXYGEN INC

6,700.000 NHDG Local 5.590000 0.00 0.00 0.00 37,453.001.000000

Base 5.590000 0.00 0.00 0.00 37,453.00

COMMON STOCK USD.01579489105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCCLATCHY CO CLASS A

13,000.000 NHDG Local 1.620000 0.00 0.00 0.00 21,060.001.000000

Base 1.620000 0.00 0.00 0.00 21,060.00

COMMON STOCK NPV579780206 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MCCORMICK + CO NON VTG SHRS

1,100.000 NHIH Local 49.071800 0.00 11.00 1.04 53,966.941.000000

Base 49.071800 0.00 11.00 1.04 53,966.94

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHHY Local 46.160000 0.00 0.00 0.00 36,928.001.000000

Base 46.160000 0.00 0.00 0.00 36,928.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 45.184400 0.00 4.00 0.70 36,142.821.000000

Base 45.184400 0.00 4.00 0.70 36,142.82
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 49.150000 0.00 0.00 0.00 54,065.001.000000

Base 49.150000 0.00 0.00 0.00 54,065.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHDZ Local 49.073300 0.00 24.00 1.13 58,862.831.000000

Base 49.073300 0.00 24.00 1.13 58,862.83

579780206 Total

39.00 2.870.005,000.000 Local 239,965.59

Base 0.00 39.00 2.87 239,965.59

COMMON STOCK579793100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCCORMICK + SCHMICK S SEAFOO

3,000.000 NHDG Local 7.030000 0.00 0.00 0.00 21,090.001.000000

Base 7.030000 0.00 0.00 0.00 21,090.00

COMMON STOCK USD1.580037109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCDERMOTT INTL INC

1,400.000 NHHY Local 10.760000 0.00 0.00 0.00 15,064.001.000000

Base 10.760000 0.00 0.00 0.00 15,064.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 10.912100 0.00 7.00 0.30 15,269.641.000000

Base 10.912100 0.00 7.00 0.30 15,269.64

580037109 Total

7.00 0.300.002,800.000 Local 30,333.64

Base 0.00 7.00 0.30 30,333.64

COMMON STOCK USD.01580135101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MCDONALD S CORP

1,720.000 NHIH Local 93.662100 0.00 17.20 3.09 161,078.521.000000

Base 93.662100 0.00 17.20 3.09 161,078.52
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 93.728000 0.00 5.00 0.90 46,858.101.000000

Base 93.728000 0.00 5.00 0.90 46,858.10

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,680.000 NHIH Local 93.587201 0.00 66.80 12.00 625,083.701.000000

Base 93.587201 0.00 66.80 12.00 625,083.70

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHDM Local 94.060000 0.00 0.00 0.00 837,134.001.000000

Base 94.060000 0.00 0.00 0.00 837,134.00

580135101 Total

89.00 15.990.0017,800.000 Local 1,670,154.32

Base 0.00 89.00 15.99 1,670,154.32

COMMON STOCK USD.0158047P107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCG CAPITAL CORP

17,400.000 NHDG Local 4.170000 0.00 0.00 0.00 72,558.001.000000

Base 4.170000 0.00 0.00 0.00 72,558.00

COMMON STOCK NPV580589109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMCGRATH RENTCORP

3,100.000 NHDG Local 24.890000 0.00 0.00 0.00 77,159.001.000000

Base 24.890000 0.00 0.00 0.00 77,159.00

COMMON STOCK USD1.580645109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MCGRAW HILL COMPANIES INC

600.000 NHIH Local 43.445800 0.00 6.00 0.50 26,060.981.000000

Base 43.445800 0.00 6.00 0.50 26,060.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 43.465000 0.00 20.00 1.67 86,908.331.000000

Base 43.465000 0.00 20.00 1.67 86,908.33
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHY Local 41.000000 0.00 0.00 0.00 41,000.001.000000

Base 41.000000 0.00 0.00 0.00 41,000.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 39.874500 0.00 5.00 0.77 39,868.731.000000

Base 39.874500 0.00 5.00 0.77 39,868.73

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHDM Local 42.590000 0.00 0.00 0.00 110,734.001.000000

Base 42.590000 0.00 0.00 0.00 110,734.00

580645109 Total

31.00 2.940.007,200.000 Local 304,572.04

Base 0.00 31.00 2.94 304,572.04

COMMON STOCK USD.0158155Q103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MCKESSON CORP

500.000 NHIH Local 81.369000 0.00 5.00 0.78 40,678.721.000000

Base 81.369000 0.00 5.00 0.78 40,678.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 81.683400 0.00 16.00 2.51 130,674.931.000000

Base 81.683400 0.00 16.00 2.51 130,674.93

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 82.510000 0.00 0.00 0.00 173,271.001.000000

Base 82.510000 0.00 0.00 0.00 173,271.00

58155Q103 Total

21.00 3.290.004,200.000 Local 344,624.65

Base 0.00 21.00 3.29 344,624.65
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COMMON STOCK USD.01582839106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEAD JOHNSON NUTRITION CO

900.000 NHIH Local 71.477800 0.00 9.00 1.24 64,319.781.000000

Base 71.477800 0.00 9.00 1.24 64,319.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 71.519400 0.00 8.00 1.10 57,206.421.000000

Base 71.519400 0.00 8.00 1.10 57,206.42

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHHY Local 68.830000 0.00 0.00 0.00 234,022.001.000000

Base 68.830000 0.00 0.00 0.00 234,022.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,400.000 NHDG Local 67.074100 0.00 17.00 4.38 228,030.561.000000

Base 67.074100 0.00 17.00 4.38 228,030.56

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 71.750000 0.00 0.00 0.00 121,975.001.000000

Base 71.750000 0.00 0.00 0.00 121,975.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHDZ Local 73.505400 0.00 24.00 1.69 88,180.791.000000

Base 73.505400 0.00 24.00 1.69 88,180.79

582839106 Total

58.00 8.410.0011,400.000 Local 793,734.55

Base 0.00 58.00 8.41 793,734.55

COMMON STOCK USD.0158319P108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEADOWBROOK INSURANCE GROUP

11,900.000 NHDG Local 9.130000 0.00 0.00 0.00 108,647.001.000000

Base 9.130000 0.00 0.00 0.00 108,647.00
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19 Oct 2011 24 Oct 2011 USD/DTC 0.03SANDLER ONEILL + PART LP

5,391.000 NHEX Local 9.596600 0.00 161.73 1.00 51,572.541.000000

Base 9.596600 0.00 161.73 1.00 51,572.54

20 Oct 2011 25 Oct 2011 USD/DTC 0.03SANDLER ONEILL + PART LP

8,908.000 NHEX Local 9.500400 0.00 267.24 1.63 84,360.691.000000

Base 9.500400 0.00 267.24 1.63 84,360.69

58319P108 Total

428.97 2.630.0026,199.000 Local 244,580.23

Base 0.00 428.97 2.63 244,580.23

COMMON STOCK USD.01583334107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMEADWESTVACO CORP

1,500.000 NHIH Local 27.750000 0.00 15.00 0.80 41,609.201.000000

Base 27.750000 0.00 15.00 0.80 41,609.20

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHY Local 24.560000 0.00 0.00 0.00 81,048.001.000000

Base 24.560000 0.00 0.00 0.00 81,048.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 23.282100 0.00 16.50 1.48 76,812.951.000000

Base 23.282100 0.00 16.50 1.48 76,812.95

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 28.330000 0.00 0.00 0.00 42,495.001.000000

Base 28.330000 0.00 0.00 0.00 42,495.00

583334107 Total

31.50 2.280.009,600.000 Local 241,965.15

Base 0.00 31.50 2.28 241,965.15
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ADR583840103 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMECHEL SPONSORED ADR

4,900.000 NHHJ Local 9.420000 0.00 0.00 0.00 46,158.001.000000

Base 9.420000 0.00 0.00 0.00 46,158.00

COMMON STOCK USD.01583928106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDALLION FINANCIAL CORP

3,300.000 NHDG Local 9.980000 0.00 0.00 0.00 32,934.001.000000

Base 9.980000 0.00 0.00 0.00 32,934.00

COMMON STOCK USD.01584045108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDASSETS INC

2,000.000 NHDG Local 9.820000 0.00 0.00 0.00 19,640.001.000000

Base 9.820000 0.00 0.00 0.00 19,640.00

COMMON STOCK USD.0158404W109 24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETSMEDCATH CORPORATION

2,955.000 NHHZ Local 7.248000 0.00 44.33 0.42 21,373.091.000000

Base 7.248000 0.00 44.33 0.42 21,373.09

COMMON STOCK USD.0158405U102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDCO HEALTH SOLUTIONS INC

3,300.000 NHIH Local 56.326800 0.00 33.00 3.57 185,841.871.000000

Base 56.326800 0.00 33.00 3.57 185,841.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 56.190000 0.00 1.00 0.11 5,617.891.000000

Base 56.190000 0.00 1.00 0.11 5,617.89

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHDM Local 57.230000 0.00 0.00 0.00 194,582.001.000000

Base 57.230000 0.00 0.00 0.00 194,582.00

58405U102 Total

34.00 3.680.006,800.000 Local 386,041.76

Base 0.00 34.00 3.68 386,041.76
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COMMON STOCK58449C100 07 Oct 2011 07 Oct 2011 USD/DTCTENDER OFFERMEDIAMIND TECHOLOGIES INC

200.000 NHHZ Local 22.000000 0.00 0.00 0.00 4,400.001.000000

Base 22.000000 0.00 0.00 0.00 4,400.00

COMMON STOCK58449L100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDICAL ACTION IND INC

2,000.000 NHDG Local 4.490000 0.00 0.00 0.00 8,980.001.000000

Base 4.490000 0.00 0.00 0.00 8,980.00

REIT USD.00158463J304 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDICAL PROPERTIES TRUST INC

25,200.000 NHDG Local 9.370000 0.00 0.00 0.00 236,124.001.000000

Base 9.370000 0.00 0.00 0.00 236,124.00

COMMON STOCK584688105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDICINES COMPANY

5,300.000 NHDG Local 17.810000 0.00 0.00 0.00 94,393.001.000000

Base 17.810000 0.00 0.00 0.00 94,393.00

COMMON STOCK584690309 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDICIS PHARMACEUTICAL CL A

2,500.000 NHDG Local 37.570000 0.00 0.00 0.00 93,925.001.000000

Base 37.570000 0.00 0.00 0.00 93,925.00

COMMON STOCK58503F106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEDLEY CAPITAL CORP

2,500.000 NHDG Local 10.020000 0.00 0.00 0.00 25,050.001.000000

Base 10.020000 0.00 0.00 0.00 25,050.00

COMMON STOCK USD.1585055106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MEDTRONIC INC

1,800.000 NHIH Local 34.463900 0.00 18.00 1.19 62,015.831.000000

Base 34.463900 0.00 18.00 1.19 62,015.83

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,603.000 NHIH Local 34.565003 0.00 16.03 1.06 55,390.611.000000

Base 34.565003 0.00 16.03 1.06 55,390.61
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,797.000 NHIH Local 34.547701 0.00 57.97 3.85 200,211.201.000000

Base 34.547701 0.00 57.97 3.85 200,211.20

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHY Local 33.240000 0.00 0.00 0.00 86,424.001.000000

Base 33.240000 0.00 0.00 0.00 86,424.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 31.488100 0.00 13.00 1.58 81,854.481.000000

Base 31.488100 0.00 13.00 1.58 81,854.48

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHDM Local 34.680000 0.00 0.00 0.00 319,056.001.000000

Base 34.680000 0.00 0.00 0.00 319,056.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

9,400.000 NHDF Local 35.260000 0.00 94.00 6.36 331,343.641.000000

Base 35.260000 0.00 94.00 6.36 331,343.64

585055106 Total

199.00 14.040.0033,000.000 Local 1,136,295.76

Base 0.00 199.00 14.04 1,136,295.76

COMMON STOCK USD.01587118100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEN S WEARHOUSE INC/THE

9,800.000 NHDG Local 28.010000 0.00 0.00 0.00 274,498.001.000000

Base 28.010000 0.00 0.00 0.00 274,498.00

COMMON STOCK NPV587200106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMENTOR GRAPHICS CORP

12,300.000 NHDG Local 10.130000 0.00 0.00 0.00 124,599.001.000000

Base 10.130000 0.00 0.00 0.00 124,599.00
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COMMON STOCK USD.01588448100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMERCHANTS BANCSHARES INC

1,000.000 NHDG Local 26.020000 0.00 0.00 0.00 26,020.001.000000

Base 26.020000 0.00 0.00 0.00 26,020.00

COMMON STOCK USD.558933Y105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MERCK + CO. INC.

4,000.000 NHIH Local 35.127000 0.00 40.00 2.70 140,465.301.000000

Base 35.127000 0.00 40.00 2.70 140,465.30

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

10,000.000 NHIH Local 35.155000 0.00 100.00 6.75 351,443.251.000000

Base 35.155000 0.00 100.00 6.75 351,443.25

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

12,700.000 NHIH Local 35.241600 0.00 127.00 8.59 447,432.731.000000

Base 35.241600 0.00 127.00 8.59 447,432.73

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

58,100.000 NHHY Local 32.710000 0.00 0.00 0.00 1,900,451.001.000000

Base 32.710000 0.00 0.00 0.00 1,900,451.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

58,100.000 NHDG Local 30.872100 0.00 290.50 34.44 1,793,344.071.000000

Base 30.872100 0.00 290.50 34.44 1,793,344.07

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

26,700.000 NHDM Local 35.670000 0.00 0.00 0.00 952,389.001.000000

Base 35.670000 0.00 0.00 0.00 952,389.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

19,300.000 NHDF Local 35.160000 0.00 193.00 13.03 678,381.971.000000

Base 35.160000 0.00 193.00 13.03 678,381.97

58933Y105 Total

750.50 65.510.00188,900.000 Local 6,263,907.32

Base 0.00 750.50 65.51 6,263,907.32
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COMMON STOCK USD.01589378108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMERCURY COMPUTER SYSTEMS INC

6,700.000 NHDG Local 13.350000 0.00 0.00 0.00 89,445.001.000000

Base 13.350000 0.00 0.00 0.00 89,445.00

COMMON STOCK NPV589400100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMERCURY GENERAL CORP

400.000 NHHY Local 38.350000 0.00 0.00 0.00 15,340.001.000000

Base 38.350000 0.00 0.00 0.00 15,340.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 37.427500 0.00 2.00 0.29 14,968.711.000000

Base 37.427500 0.00 2.00 0.29 14,968.71

589400100 Total

2.00 0.290.00800.000 Local 30,308.71

Base 0.00 2.00 0.29 30,308.71

COMMON STOCK USD1.589433101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMEREDITH CORP

8,300.000 NHDG Local 24.160000 0.00 0.00 0.00 200,528.001.000000

Base 24.160000 0.00 0.00 0.00 200,528.00

COMMON STOCK NPV58964Q104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMERIDIAN INTERSTATE BANCORP

1,900.000 NHDG Local 11.930000 0.00 0.00 0.00 22,667.001.000000

Base 11.930000 0.00 0.00 0.00 22,667.00

COMMON STOCK USD.0159001A102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMERITAGE HOMES CORP

6,400.000 NHDG Local 15.870000 0.00 0.00 0.00 101,568.001.000000

Base 15.870000 0.00 0.00 0.00 101,568.00

COMMON STOCK USD1.59001K100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMERITOR INC

6,900.000 NHDG Local 8.870000 0.00 0.00 0.00 61,203.001.000000

Base 8.870000 0.00 0.00 0.00 61,203.00
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COMMON STOCK USD.1590876306 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMET PRO CORP

3,000.000 NHDG Local 8.940000 0.00 0.00 0.00 26,820.001.000000

Base 8.940000 0.00 0.00 0.00 26,820.00

COMMON STOCK USD.01591018809 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMETABOLIX INC

2,200.000 NHDG Local 4.290000 0.00 0.00 0.00 9,438.001.000000

Base 4.290000 0.00 0.00 0.00 9,438.00

COMMON STOCK591176102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMETALICO INC

3,900.000 NHDG Local 4.240000 0.00 0.00 0.00 16,536.001.000000

Base 4.240000 0.00 0.00 0.00 16,536.00

COMMON STOCK USD.5591520200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMETHODE ELECTRONICS INC

8,300.000 NHDG Local 8.360000 0.00 0.00 0.00 69,388.001.000000

Base 8.360000 0.00 0.00 0.00 69,388.00

COMMON STOCK USD.0159156R108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.METLIFE INC

6,200.000 NHIH Local 31.932600 0.00 62.00 3.80 197,916.321.000000

Base 31.932600 0.00 62.00 3.80 197,916.32

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,900.000 NHIH Local 31.690000 0.00 29.00 1.76 91,870.241.000000

Base 31.690000 0.00 29.00 1.76 91,870.24

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 31.845000 0.00 1.00 0.06 3,183.441.000000

Base 31.845000 0.00 1.00 0.06 3,183.44

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,900.000 NHHY Local 28.010000 0.00 0.00 0.00 445,359.001.000000

Base 28.010000 0.00 0.00 0.00 445,359.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,900.000 NHDG Local 26.179800 0.00 79.50 8.00 416,171.321.000000

Base 26.179800 0.00 79.50 8.00 416,171.32

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHDM Local 32.380000 0.00 0.00 0.00 297,896.001.000000

Base 32.380000 0.00 0.00 0.00 297,896.00

59156R108 Total

171.50 13.620.0050,200.000 Local 1,452,396.32

Base 0.00 171.50 13.62 1,452,396.32

COMMON STOCK USD1.59161R101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMETRO BANCORP INC

3,100.000 NHDG Local 8.650000 0.00 0.00 0.00 26,815.001.000000

Base 8.650000 0.00 0.00 0.00 26,815.00

COMMON STOCK591708102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.METROPCS COMMUNICATIONS INC

2,100.000 NHIH Local 8.702400 0.00 21.00 0.35 18,253.691.000000

Base 8.702400 0.00 21.00 0.35 18,253.69

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 8.777500 0.00 6.00 0.10 5,260.401.000000

Base 8.777500 0.00 6.00 0.10 5,260.40

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHDM Local 8.680000 0.00 0.00 0.00 23,436.001.000000

Base 8.680000 0.00 0.00 0.00 23,436.00

591708102 Total

27.00 0.450.005,400.000 Local 46,950.09

Base 0.00 27.00 0.45 46,950.09
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COMMON STOCK592142103 12 Oct 2011 12 Oct 2011 USD/DTCSALE OF FRACTIONAL SMETRO HEALTH NETWORKS INC

0.260 NHHZ Local 4.500000 0.00 0.00 0.00 1.171.000000

Base 4.500000 0.00 0.00 0.00 1.17

13 Oct 2011 13 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

62.000 NHDG Local 5.310000 0.00 0.00 0.00 329.221.000000

Base 5.310000 0.00 0.00 0.00 329.22

24 Oct 2011 27 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

37.000 NHHZ Local 6.110000 0.00 0.56 0.01 225.501.000000

Base 6.110000 0.00 0.56 0.01 225.50

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

62.000 NHHZ Local 7.770000 0.00 0.93 0.01 480.801.000000

Base 7.770000 0.00 0.93 0.01 480.80

592142103 Total

1.49 0.020.00161.260 Local 1,036.69

Base 0.00 1.49 0.02 1,036.69

COMMON STOCK594918104 16 Nov 2011 USD/DTC 0.01ITG INC.MICROSOFT CORP

6,000.000 NHIH Local 26.425300 0.00 60.00 3.04 158,488.761.000000

Base 26.425300 0.00 60.00 3.04 158,488.76

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-6,000.000 NHIH Local 26.425300 0.00 -60.00 -3.04 -158,488.761.000000

Base 26.425300 0.00 -60.00 -3.04 -158,488.76

16 Nov 2011 USD/DTC 0.01LIQUIDNETINC

58,700.000 NHIH Local 26.465300 0.00 587.00 29.83 1,552,896.281.000000

Base 26.465300 0.00 587.00 29.83 1,552,896.28



Prepared by State StreetPage 2925

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 CANCEL USD/DTC 0.01LIQUIDNETINC

-58,700.000 NHIH Local 26.465300 0.00 -587.00 -29.83 -1,552,896.281.000000

Base 26.465300 0.00 -587.00 -29.83 -1,552,896.28

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

64,700.000 NHDM Local 26.760000 0.00 0.00 0.00 1,731,372.001.000000

Base 26.760000 0.00 0.00 0.00 1,731,372.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

6,000.000 NHIH Local 26.425300 0.00 60.00 3.04 158,488.761.000000

Base 26.425300 0.00 60.00 3.04 158,488.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

58,700.000 NHIH Local 26.465300 0.00 587.00 29.83 1,552,896.281.000000

Base 26.465300 0.00 587.00 29.83 1,552,896.28

594918104 Total

647.00 32.870.00129,400.000 Local 3,442,757.04

Base 0.00 647.00 32.87 3,442,757.04

COMMON STOCK595017104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMICROCHIP TECHNOLOGY INC

1,600.000 NHIH Local 36.615000 0.00 16.00 1.12 58,566.881.000000

Base 36.615000 0.00 16.00 1.12 58,566.88

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 36.430000 0.00 0.00 0.00 58,288.001.000000

Base 36.430000 0.00 0.00 0.00 58,288.00

595017104 Total

16.00 1.120.003,200.000 Local 116,854.88

Base 0.00 16.00 1.12 116,854.88
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COMMON STOCK59509C105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMICROMET INC

10,100.000 NHDG Local 5.100000 0.00 0.00 0.00 51,510.001.000000

Base 5.100000 0.00 0.00 0.00 51,510.00

COMMON STOCK USD.1595112103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MICRON TECHNOLOGY INC

4,400.000 NHIH Local 5.539800 0.00 44.00 0.47 24,330.651.000000

Base 5.539800 0.00 44.00 0.47 24,330.65

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

800.000 NHIH Local 5.460000 0.00 8.00 0.08 4,359.921.000000

Base 5.460000 0.00 8.00 0.08 4,359.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,500.000 NHIH Local 5.645900 0.00 35.00 0.38 19,725.271.000000

Base 5.645900 0.00 35.00 0.38 19,725.27

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,400.000 NHHY Local 5.040000 0.00 0.00 0.00 82,656.001.000000

Base 5.040000 0.00 0.00 0.00 82,656.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,400.000 NHDG Local 4.323800 0.00 82.00 1.37 70,826.951.000000

Base 4.323800 0.00 82.00 1.37 70,826.95

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHDM Local 5.350000 0.00 0.00 0.00 46,545.001.000000

Base 5.350000 0.00 0.00 0.00 46,545.00

595112103 Total

169.00 2.300.0050,200.000 Local 248,443.79

Base 0.00 169.00 2.30 248,443.79



Prepared by State StreetPage 2927

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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.2595137100 12 Oct 2011 17 Oct 2011 USD/DTC 0.04PULSE TRADING LLCMICROSEMI CORP

8,413.000 NHIB Local 18.032600 0.00 336.52 2.92 151,368.821.000000

Base 18.032600 0.00 336.52 2.92 151,368.82

13 Oct 2011 18 Oct 2011 USD/DTC 0.04PULSE TRADING LLC

5,630.000 NHIB Local 17.943600 0.00 225.20 1.94 100,795.331.000000

Base 17.943600 0.00 225.20 1.94 100,795.33

595137100 Total

561.72 4.860.0014,043.000 Local 252,164.15

Base 0.00 561.72 4.86 252,164.15

COMMON STOCK NPV596680108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMIDDLESEX WATER CO

3,500.000 NHDG Local 17.880000 0.00 0.00 0.00 62,580.001.000000

Base 17.880000 0.00 0.00 0.00 62,580.00

COMMON STOCK USD.1598039105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMIDSOUTH BANCORP INC

1,700.000 NHDG Local 12.050000 0.00 0.00 0.00 20,485.001.000000

Base 12.050000 0.00 0.00 0.00 20,485.00

COMMON STOCK600527105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMILLER ENERGY RESOURCES INC

6,900.000 NHDG Local 2.650000 0.00 0.00 0.00 18,285.001.000000

Base 2.650000 0.00 0.00 0.00 18,285.00

COMMON STOCK USD.01600551204 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMILLER INDUSTRIES INC/TENN

2,600.000 NHDG Local 18.330000 0.00 0.00 0.00 47,658.001.000000

Base 18.330000 0.00 0.00 0.00 47,658.00

600991921 06 Oct 2011 06 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONABS CAPITAL PARTNERS IV LP

113,880.000 NHEL Local 1.000000 0.00 0.00 0.00 113,880.001.000000

Base 1.000000 0.00 0.00 0.00 113,880.00
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16 Dec 2011 16 Dec 2011 USD/BOSRETURN OFCAPITAL

39,676.000 NHEL Local 1.000000 0.00 0.00 0.00 39,676.001.000000

Base 1.000000 0.00 0.00 0.00 39,676.00

28 Dec 2011 28 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTION

113,880.000 NHEL Local 1.000000 0.00 0.00 0.00 113,880.001.000000

Base 1.000000 0.00 0.00 0.00 113,880.00

600991921 Total

0.00 0.000.00267,436.000 Local 267,436.00

Base 0.00 0.00 0.00 267,436.00

COMMON STOCK USD.01602682205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMINDSPEED TECHNOLOGIES INC

3,500.000 NHDG Local 5.310000 0.00 0.00 0.00 18,585.001.000000

Base 5.310000 0.00 0.00 0.00 18,585.00

COMMON STOCK USD.1603158106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMINERALS TECHNOLOGIES INC

4,000.000 NHDG Local 51.290000 0.00 0.00 0.00 205,160.001.000000

Base 51.290000 0.00 0.00 0.00 205,160.00

COMMON STOCK604567107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMIPS TECHNOLOGIES INC

3,500.000 NHDG Local 5.420000 0.00 0.00 0.00 18,970.001.000000

Base 5.420000 0.00 0.00 0.00 18,970.00

REIT USD.001605203108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMISSION WEST PROPERTIES

3,900.000 NHDG Local 7.500000 0.00 0.00 0.00 29,250.001.000000

Base 7.500000 0.00 0.00 0.00 29,250.00

COMMON STOCK USD.01606501104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMITCHAM INDUSTRIES INC

1,300.000 NHDG Local 11.410000 0.00 0.00 0.00 14,833.001.000000

Base 11.410000 0.00 0.00 0.00 14,833.00
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ADR607409109 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOBILE TELESYSTEMS SP ADR

11,300.000 NHHJ Local 13.920000 0.00 0.00 0.00 157,296.001.000000

Base 13.920000 0.00 0.00 0.00 157,296.00

COMMON STOCK USD.0160740F105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOBILE MINI INC

6,000.000 NHDG Local 16.510000 0.00 0.00 0.00 99,060.001.000000

Base 16.510000 0.00 0.00 0.00 99,060.00

COMMON STOCK607828100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMODINE MANUFACTURING CO

10,500.000 NHDG Local 10.970000 0.00 0.00 0.00 115,185.001.000000

Base 10.970000 0.00 0.00 0.00 115,185.00

COMMON STOCK USD.0160786L107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMODUSLINK GLOBAL SOLUTIONS I

9,912.000 NHDG Local 3.900000 0.00 0.00 0.00 38,656.801.000000

Base 3.900000 0.00 0.00 0.00 38,656.80

COMMON STOCK USD.01608190104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOHAWK INDUSTRIES INC

1,000.000 NHHY Local 42.910000 0.00 0.00 0.00 42,910.001.000000

Base 42.910000 0.00 0.00 0.00 42,910.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 42.344000 0.00 5.00 0.82 42,338.181.000000

Base 42.344000 0.00 5.00 0.82 42,338.18

21 Oct 2011 26 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

4,591.000 NHIB Local 53.334000 0.00 45.91 4.71 244,805.771.000000

Base 53.334000 0.00 45.91 4.71 244,805.77

01 Nov 2011 04 Nov 2011 USD/DTC 0.04PULSE TRADING LLC

7,032.000 NHIB Local 50.345800 0.00 281.28 6.80 353,743.591.000000

Base 50.345800 0.00 281.28 6.80 353,743.59
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15 Nov 2011 18 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

2,290.000 NHIB Local 53.427100 0.00 22.90 2.35 122,322.811.000000

Base 53.427100 0.00 22.90 2.35 122,322.81

16 Dec 2011 21 Dec 2011 USD/DTC 0.03HEEVERS &CO. INC.

11,280.000 NHIB Local 54.252900 0.00 338.40 11.75 611,622.561.000000

Base 54.252900 0.00 338.40 11.75 611,622.56

608190104 Total

693.49 26.430.0027,193.000 Local 1,417,742.91

Base 0.00 693.49 26.43 1,417,742.91

COMMON STOCK USD.05608554101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOLEX INC

300.000 NHIH Local 24.475000 0.00 3.00 0.14 7,339.361.000000

Base 24.475000 0.00 3.00 0.14 7,339.36

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 24.418900 0.00 9.00 0.42 21,967.591.000000

Base 24.418900 0.00 9.00 0.42 21,967.59

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHY Local 20.370000 0.00 0.00 0.00 50,925.001.000000

Base 20.370000 0.00 0.00 0.00 50,925.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 19.296600 0.00 12.50 0.93 48,228.071.000000

Base 19.296600 0.00 12.50 0.93 48,228.07

04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANY

7,500.000 NHEY Local 19.148900 0.00 150.00 2.76 143,463.991.000000

Base 19.148900 0.00 150.00 2.76 143,463.99
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 24.290000 0.00 0.00 0.00 29,148.001.000000

Base 24.290000 0.00 0.00 0.00 29,148.00

608554101 Total

174.50 4.250.0014,900.000 Local 301,072.01

Base 0.00 174.50 4.25 301,072.01

COMMON STOCK USD.05608554200 02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.MOLEX INC  CL A

35,100.000 NHDZ Local 20.524900 0.00 702.00 13.83 719,708.161.000000

Base 20.524900 0.00 702.00 13.83 719,708.16

COMMON STOCK60855R100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOLINA HEALTHCARE INC

2,600.000 NHDG Local 15.800000 0.00 0.00 0.00 41,080.001.000000

Base 15.800000 0.00 0.00 0.00 41,080.00

COMMON STOCK USD.0160871R209 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOLSON COORS BREWING CO  B

1,400.000 NHIH Local 40.214300 0.00 14.00 1.08 56,284.941.000000

Base 40.214300 0.00 14.00 1.08 56,284.94

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHHY Local 39.610000 0.00 0.00 0.00 110,908.001.000000

Base 39.610000 0.00 0.00 0.00 110,908.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 38.623400 0.00 14.00 2.08 108,129.441.000000

Base 38.623400 0.00 14.00 2.08 108,129.44

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 40.700000 0.00 0.00 0.00 56,980.001.000000

Base 40.700000 0.00 0.00 0.00 56,980.00
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60871R209 Total

28.00 3.160.008,400.000 Local 332,302.38

Base 0.00 28.00 3.16 332,302.38

COMMON STOCK USD.01609027107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMONARCH CASINO + RESORT INC

1,900.000 NHDG Local 10.470000 0.00 0.00 0.00 19,893.001.000000

Base 10.470000 0.00 0.00 0.00 19,893.00

COMMON STOCK USD.0160935Y109 15 Nov 2011 15 Nov 2011 USD/DTCREVERSE SPLIT NON CASHMONEYGRAM INTERNATIONAL INC

5,340.000 NHHZ Local 2.738187 0.00 0.00 0.00 14,621.921.000000

Base 2.738187 0.00 0.00 0.00 14,621.92

COMMON STOCK USD.0160935Y208 18 Nov 2011 18 Nov 2011 USD/DTCSALE OF FRACTIONAL SMONEYGRAM INTERNATIONAL INC

0.500 NHHZ Local 16.380000 0.00 0.00 0.00 8.191.000000

Base 16.380000 0.00 0.00 0.00 8.19

REIT USD.01609720107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMONMOUTH REIT CLASS A

7,900.000 NHDG Local 8.350000 0.00 0.00 0.00 65,965.001.000000

Base 8.350000 0.00 0.00 0.00 65,965.00

COMMON STOCK609839105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMONOLITHIC POWER SYSTEMS INC

1,600.000 NHDG Local 11.110000 0.00 0.00 0.00 17,776.001.000000

Base 11.110000 0.00 0.00 0.00 17,776.00

COMMON STOCK USD.0161166W101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MONSANTO CO

4,600.000 NHIH Local 73.004200 0.00 46.00 6.45 335,766.871.000000

Base 73.004200 0.00 46.00 6.45 335,766.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 73.200000 0.00 1.00 0.14 7,318.861.000000

Base 73.200000 0.00 1.00 0.14 7,318.86
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHDM Local 74.390000 0.00 0.00 0.00 349,633.001.000000

Base 74.390000 0.00 0.00 0.00 349,633.00

61166W101 Total

47.00 6.590.009,400.000 Local 692,718.73

Base 0.00 47.00 6.59 692,718.73

COMMON STOCK611742107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCMONSTER WORLDWIDE INC

1,200.000 NHIH Local 8.335000 0.00 12.00 0.19 9,989.811.000000

Base 8.335000 0.00 12.00 0.19 9,989.81

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHHY Local 7.180000 0.00 0.00 0.00 16,514.001.000000

Base 7.180000 0.00 0.00 0.00 16,514.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 6.764100 0.00 11.50 0.30 15,545.631.000000

Base 6.764100 0.00 11.50 0.30 15,545.63

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 8.690000 0.00 0.00 0.00 10,428.001.000000

Base 8.690000 0.00 0.00 0.00 10,428.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

8,004.000 NHDM Local 7.633500 0.00 120.06 1.18 60,977.291.000000

Base 7.633500 0.00 120.06 1.18 60,977.29

611742107 Total

143.56 1.670.0015,004.000 Local 113,454.73

Base 0.00 143.56 1.67 113,454.73
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COMMON STOCK USD.01615369105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOODY S CORP

200.000 NHIH Local 33.290000 0.00 2.00 0.13 6,655.871.000000

Base 33.290000 0.00 2.00 0.13 6,655.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,500.000 NHIH Local 33.246300 0.00 15.00 0.96 49,853.491.000000

Base 33.246300 0.00 15.00 0.96 49,853.49

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 33.730000 0.00 0.00 0.00 57,341.001.000000

Base 33.730000 0.00 0.00 0.00 57,341.00

615369105 Total

17.00 1.090.003,400.000 Local 113,850.36

Base 0.00 17.00 1.09 113,850.36

COMMON STOCK USD1.615394202 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOOG INC CLASS A

9,200.000 NHDG Local 35.380000 0.00 0.00 0.00 325,496.001.000000

Base 35.380000 0.00 0.00 0.00 325,496.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.02LIQUIDNETINC

4,082.000 NHIB Local 39.355000 0.00 81.64 3.09 160,562.381.000000

Base 39.355000 0.00 81.64 3.09 160,562.38

15 Nov 2011 18 Nov 2011 USD/DTC 0.05JEFFERIES+ COMPANY INC

11,150.000 NHIB Local 39.718300 0.00 557.50 8.51 442,293.041.000000

Base 39.718300 0.00 557.50 8.51 442,293.04

22 Dec 2011 28 Dec 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

2,963.000 NHIB Local 43.920200 0.00 88.89 2.50 130,044.161.000000

Base 43.920200 0.00 88.89 2.50 130,044.16
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615394202 Total

728.03 14.100.0027,395.000 Local 1,058,395.58

Base 0.00 728.03 14.10 1,058,395.58

COMMON STOCK USD.01617446448 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MORGAN STANLEY

8,200.000 NHIH Local 15.632300 0.00 82.00 2.46 128,100.401.000000

Base 15.632300 0.00 82.00 2.46 128,100.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

700.000 NHIH Local 15.640700 0.00 7.00 0.21 10,941.281.000000

Base 15.640700 0.00 7.00 0.21 10,941.28

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,900.000 NHIH Local 15.456500 0.00 39.00 1.16 60,240.191.000000

Base 15.456500 0.00 39.00 1.16 60,240.19

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

28,300.000 NHHY Local 13.500000 0.00 0.00 0.00 382,050.001.000000

Base 13.500000 0.00 0.00 0.00 382,050.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

28,300.000 NHDG Local 12.345700 0.00 141.50 6.71 349,235.101.000000

Base 12.345700 0.00 141.50 6.71 349,235.10

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,800.000 NHDM Local 15.920000 0.00 0.00 0.00 203,776.001.000000

Base 15.920000 0.00 0.00 0.00 203,776.00

617446448 Total

269.50 10.540.0082,200.000 Local 1,134,342.97

Base 0.00 269.50 10.54 1,134,342.97
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COMMON STOCK USD.0161748W108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMORGANS HOTEL GROUP CO

3,100.000 NHDG Local 6.240000 0.00 0.00 0.00 19,344.001.000000

Base 6.240000 0.00 0.00 0.00 19,344.00

COMMON STOCK USD.0161945C103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOSAIC CO/THE

1,900.000 NHIH Local 55.361100 0.00 19.00 2.02 105,165.071.000000

Base 55.361100 0.00 19.00 2.02 105,165.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 55.245000 0.00 3.00 0.32 16,570.181.000000

Base 55.245000 0.00 3.00 0.32 16,570.18

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 55.203300 0.00 3.00 0.32 16,557.671.000000

Base 55.203300 0.00 3.00 0.32 16,557.67

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 56.820000 0.00 0.00 0.00 142,050.001.000000

Base 56.820000 0.00 0.00 0.00 142,050.00

61945C103 Total

25.00 2.660.005,000.000 Local 280,342.92

Base 0.00 25.00 2.66 280,342.92

COMMON STOCK USD.01620071100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOTORCAR PARTS OF AMERICA IN

2,700.000 NHDG Local 8.500000 0.00 0.00 0.00 22,950.001.000000

Base 8.500000 0.00 0.00 0.00 22,950.00

COMMON STOCK USD.01620076307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MOTOROLA SOLUTIONS INC

1,000.000 NHIH Local 45.973000 0.00 10.00 0.88 45,962.121.000000

Base 45.973000 0.00 10.00 0.88 45,962.12
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 45.790000 0.00 1.00 0.09 4,577.911.000000

Base 45.790000 0.00 1.00 0.09 4,577.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 45.976300 0.00 15.00 1.32 68,948.131.000000

Base 45.976300 0.00 15.00 1.32 68,948.13

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHHY Local 41.900000 0.00 0.00 0.00 247,210.001.000000

Base 41.900000 0.00 0.00 0.00 247,210.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 41.047300 0.00 29.50 4.65 242,144.921.000000

Base 41.047300 0.00 29.50 4.65 242,144.92

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHDM Local 45.990000 0.00 0.00 0.00 119,574.001.000000

Base 45.990000 0.00 0.00 0.00 119,574.00

620076307 Total

55.50 6.940.0017,000.000 Local 728,417.08

Base 0.00 55.50 6.94 728,417.08

COMMON STOCK USD.01620097105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COMOTOROLA MOBILITY HOLDINGS I

2,500.000 NHIH Local 38.942800 0.00 25.00 1.87 97,330.131.000000

Base 38.942800 0.00 25.00 1.87 97,330.13

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHY Local 37.780000 0.00 0.00 0.00 177,566.001.000000

Base 37.780000 0.00 0.00 0.00 177,566.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 37.660200 0.00 23.50 3.40 176,976.041.000000

Base 37.660200 0.00 23.50 3.40 176,976.04

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 39.010000 0.00 0.00 0.00 97,525.001.000000

Base 39.010000 0.00 0.00 0.00 97,525.00

620097105 Total

48.50 5.270.0014,400.000 Local 549,397.17

Base 0.00 48.50 5.27 549,397.17

COMMON STOCK USD.01624580106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMOVADO GROUP INC

3,800.000 NHDG Local 15.130000 0.00 0.00 0.00 57,494.001.000000

Base 15.130000 0.00 0.00 0.00 57,494.00

COMMON STOCK62458M108 21 Nov 2011 21 Nov 2011 USD/DTCREVERSE SPLIT NON CASHMOVE INC

14,300.000 NHIH Local 1.710867 0.00 0.00 0.00 24,465.401.000000

Base 1.710867 0.00 0.00 0.00 24,465.40

COMMON STOCK USD.01624756102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMUELLER INDUSTRIES INC

7,500.000 NHDG Local 42.370000 0.00 0.00 0.00 317,775.001.000000

Base 42.370000 0.00 0.00 0.00 317,775.00

COMMON STOCK USD.01624758108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMUELLER WATER PRODUCTS INC A

35,200.000 NHDG Local 2.620000 0.00 0.00 0.00 92,224.001.000000

Base 2.620000 0.00 0.00 0.00 92,224.00

COMMON STOCK NPV625383104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMULTI COLOR CORP

2,400.000 NHDG Local 25.390000 0.00 0.00 0.00 60,936.001.000000

Base 25.390000 0.00 0.00 0.00 60,936.00
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COMMON STOCK62541B101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMULTI FINELINE ELECTRONIX IN

1,600.000 NHDG Local 21.160000 0.00 0.00 0.00 33,856.001.000000

Base 21.160000 0.00 0.00 0.00 33,856.00

COMMON STOCK USD.01625453105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMULTIMEDIA GAMES HOLDING CO

6,000.000 NHDG Local 4.770000 0.00 0.00 0.00 28,620.001.000000

Base 4.770000 0.00 0.00 0.00 28,620.00

COMMON STOCK USD1.626717102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MURPHY OIL CORP

1,800.000 NHIH Local 55.536700 0.00 18.00 1.92 99,946.141.000000

Base 55.536700 0.00 18.00 1.92 99,946.14

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHY Local 44.160000 0.00 0.00 0.00 128,064.001.000000

Base 44.160000 0.00 0.00 0.00 128,064.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 43.288500 0.00 14.50 2.42 125,519.731.000000

Base 43.288500 0.00 14.50 2.42 125,519.73

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDM Local 55.320000 0.00 0.00 0.00 99,576.001.000000

Base 55.320000 0.00 0.00 0.00 99,576.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

9,400.000 NHDF Local 53.690000 0.00 94.00 9.69 504,582.311.000000

Base 53.690000 0.00 94.00 9.69 504,582.31

626717102 Total

126.50 14.030.0018,800.000 Local 957,688.18

Base 0.00 126.50 14.03 957,688.18
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COMMON STOCK NPV628464109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMYERS INDUSTRIES INC

6,500.000 NHDG Local 11.480000 0.00 0.00 0.00 74,620.001.000000

Base 11.480000 0.00 0.00 0.00 74,620.00

COMMON STOCK USD.5628530107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.MYLAN INC

400.000 NHIH Local 18.449400 0.00 4.00 0.14 7,375.621.000000

Base 18.449400 0.00 4.00 0.14 7,375.62

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 18.405000 0.00 3.00 0.11 5,518.391.000000

Base 18.405000 0.00 3.00 0.11 5,518.39

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 18.372100 0.00 31.00 1.09 56,921.421.000000

Base 18.372100 0.00 31.00 1.09 56,921.42

07 Oct 2011 13 Oct 2011 USD/DTC 0.01HEEVERS &CO. INC.

78,900.000 NHDF Local 17.458700 0.00 789.00 26.45 1,376,675.981.000000

Base 17.458700 0.00 789.00 26.45 1,376,675.98

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHDM Local 18.460000 0.00 0.00 0.00 70,148.001.000000

Base 18.460000 0.00 0.00 0.00 70,148.00

628530107 Total

827.00 27.790.0086,500.000 Local 1,516,639.41

Base 0.00 827.00 27.79 1,516,639.41

COMMON STOCK USD.01628778102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHN B T BANCORP INC

7,700.000 NHDG Local 19.920000 0.00 0.00 0.00 153,384.001.000000

Base 19.920000 0.00 0.00 0.00 153,384.00
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COMMON STOCK USD.01628852204 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNCI BUILDING SYSTEMS INC

4,300.000 NHDG Local 8.330000 0.00 0.00 0.00 35,819.001.000000

Base 8.330000 0.00 0.00 0.00 35,819.00

COMMON STOCK USD.0162886E108 03 Oct 2011 06 Oct 2011 USD/DTC 0.01ASSENT LLCNCR CORPORATION

5,100.000 NHDF Local 16.402100 0.00 35.70 1.61 83,613.401.000000

Base 16.402100 0.00 35.70 1.61 83,613.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01ASSENT LLC

6,700.000 NHDF Local 16.129500 0.00 46.90 2.08 108,018.671.000000

Base 16.129500 0.00 46.90 2.08 108,018.67

05 Oct 2011 11 Oct 2011 USD/DTC 0.01ASSENT LLC

9,300.000 NHDF Local 16.978700 0.00 65.10 3.04 157,833.771.000000

Base 16.978700 0.00 65.10 3.04 157,833.77

06 Oct 2011 12 Oct 2011 USD/DTC 0.01ASSENT LLC

6,800.000 NHDF Local 17.477200 0.00 47.60 2.29 118,795.071.000000

Base 17.477200 0.00 47.60 2.29 118,795.07

07 Oct 2011 13 Oct 2011 USD/DTC 0.01ASSENT LLC

6,600.000 NHDF Local 17.789100 0.00 46.20 2.26 117,359.601.000000

Base 17.789100 0.00 46.20 2.26 117,359.60

10 Oct 2011 13 Oct 2011 USD/DTC 0.01ASSENT LLC

5,500.000 NHDF Local 18.209800 0.00 38.50 1.93 100,113.471.000000

Base 18.209800 0.00 38.50 1.93 100,113.47

10 Oct 2011 13 Oct 2011 USD/DTC 0.02LIQUIDNETINC

4,300.000 NHDF Local 18.297700 0.00 64.50 1.52 78,614.091.000000

Base 18.297700 0.00 64.50 1.52 78,614.09

11 Oct 2011 14 Oct 2011 USD/DTC 0.01ASSENT LLC

5,900.000 NHDF Local 18.296500 0.00 41.30 2.08 107,905.971.000000

Base 18.296500 0.00 41.30 2.08 107,905.97
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12 Oct 2011 17 Oct 2011 USD/DTC 0.01ASSENT LLC

2,900.000 NHDF Local 18.518500 0.00 20.30 1.04 53,682.311.000000

Base 18.518500 0.00 20.30 1.04 53,682.31

13 Oct 2011 18 Oct 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

7,900.000 NHDF Local 18.161200 0.00 59.25 2.76 143,411.471.000000

Base 18.161200 0.00 59.25 2.76 143,411.47

14 Oct 2011 19 Oct 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

9,100.000 NHDF Local 18.428300 0.00 63.70 3.22 167,630.611.000000

Base 18.428300 0.00 63.70 3.22 167,630.61

62886E108 Total

529.05 23.830.0070,100.000 Local 1,236,978.43

Base 0.00 529.05 23.83 1,236,978.43

COMMON STOCK62886K104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNCI INC A

1,200.000 NHDG Local 13.300000 0.00 0.00 0.00 15,960.001.000000

Base 13.300000 0.00 0.00 0.00 15,960.00

COMMON STOCK62912R107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNGP CAPITAL RESOURCES CO

4,800.000 NHDG Local 6.310000 0.00 0.00 0.00 30,288.001.000000

Base 6.310000 0.00 0.00 0.00 30,288.00

20 Oct 2011 20 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.584 NHHZ Local 5.599315 0.00 0.00 0.00 3.271.000000

Base 5.599315 0.00 0.00 0.00 3.27

62912R107 Total

0.00 0.000.004,800.584 Local 30,291.27

Base 0.00 0.00 0.00 30,291.27
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COMMON STOCK62913F201 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNII HOLDINGS INC

500.000 NHHY Local 26.950000 0.00 0.00 0.00 13,475.001.000000

Base 26.950000 0.00 0.00 0.00 13,475.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 24.396000 0.00 2.50 0.24 12,195.261.000000

Base 24.396000 0.00 2.50 0.24 12,195.26

62913F201 Total

2.50 0.240.001,000.000 Local 25,670.26

Base 0.00 2.50 0.24 25,670.26

COMMON STOCK629156407 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNL INDUSTRIES

400.000 NHDG Local 14.450000 0.00 0.00 0.00 5,780.001.000000

Base 14.450000 0.00 0.00 0.00 5,780.00

COMMON STOCK USD.01629377508 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NRG ENERGY INC

400.000 NHIH Local 21.107500 0.00 4.00 0.16 8,438.841.000000

Base 21.107500 0.00 4.00 0.16 8,438.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,700.000 NHIH Local 21.095600 0.00 17.00 0.69 35,844.831.000000

Base 21.095600 0.00 17.00 0.69 35,844.83

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHY Local 21.210000 0.00 0.00 0.00 106,050.001.000000

Base 21.210000 0.00 0.00 0.00 106,050.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDG Local 18.954500 0.00 25.00 1.82 94,745.681.000000

Base 18.954500 0.00 25.00 1.82 94,745.68
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 21.590000 0.00 0.00 0.00 45,339.001.000000

Base 21.590000 0.00 0.00 0.00 45,339.00

629377508 Total

46.00 2.670.0014,200.000 Local 290,418.35

Base 0.00 46.00 2.67 290,418.35

COMMON STOCK USD.0162944T105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNVR INC

122.000 NHHY Local 603.980000 0.00 0.00 0.00 73,685.561.000000

Base 603.980000 0.00 0.00 0.00 73,685.56

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

122.000 NHDG Local 576.032500 0.00 0.61 1.35 70,274.011.000000

Base 576.032500 0.00 0.61 1.35 70,274.01

62944T105 Total

0.61 1.350.00244.000 Local 143,959.57

Base 0.00 0.61 1.35 143,959.57

COMMON STOCK USD.01629491101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NYSE EURONEXT

900.000 NHIH Local 26.998900 0.00 9.00 0.47 24,289.541.000000

Base 26.998900 0.00 9.00 0.47 24,289.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 26.859300 0.00 14.00 0.72 37,588.301.000000

Base 26.859300 0.00 14.00 0.72 37,588.30

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHHY Local 23.240000 0.00 0.00 0.00 74,368.001.000000

Base 23.240000 0.00 0.00 0.00 74,368.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 22.623400 0.00 16.00 1.39 72,377.491.000000

Base 22.623400 0.00 16.00 1.39 72,377.49

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDM Local 26.960000 0.00 0.00 0.00 62,008.001.000000

Base 26.960000 0.00 0.00 0.00 62,008.00

629491101 Total

39.00 2.580.0011,000.000 Local 270,631.33

Base 0.00 39.00 2.58 270,631.33

COMMON STOCK USD1.629579103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNACCO INDUSTRIES CL A

1,200.000 NHDG Local 69.500000 0.00 0.00 0.00 83,400.001.000000

Base 69.500000 0.00 0.00 0.00 83,400.00

COMMON STOCK USD.0162985Q101 01 Dec 2011 08 Dec 2011 USD/DTCMERGERNALCO HOLDING CO

7,420.000 NHEU Local 38.800000 0.00 0.00 0.00 287,896.001.000000

Base 38.800000 0.00 0.00 0.00 287,896.00

01 Dec 2011 08 Dec 2011 USD/DTCMERGER

1,110.000 NHHY Local 38.800000 0.00 0.00 0.00 43,068.001.000000

Base 38.800000 0.00 0.00 0.00 43,068.00

62985Q101 Total

0.00 0.000.008,530.000 Local 330,964.00

Base 0.00 0.00 0.00 330,964.00

COMMON STOCK NPV630077105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNANOMETRICS INC

4,400.000 NHDG Local 16.280000 0.00 0.00 0.00 71,632.001.000000

Base 16.280000 0.00 0.00 0.00 71,632.00
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COMMON STOCK63080P105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNARA BANCORP INC

8,500.000 NHDG Local 6.450000 0.00 0.00 0.00 54,825.001.000000

Base 6.450000 0.00 0.00 0.00 54,825.00

COMMON STOCK USD.01631103108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCNASDAQ OMX GROUP/THE

1,300.000 NHIH Local 26.049600 0.00 13.00 0.65 33,850.831.000000

Base 26.049600 0.00 13.00 0.65 33,850.83

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHY Local 23.140000 0.00 0.00 0.00 48,594.001.000000

Base 23.140000 0.00 0.00 0.00 48,594.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 22.106200 0.00 10.50 0.90 46,411.621.000000

Base 22.106200 0.00 10.50 0.90 46,411.62

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 26.360000 0.00 0.00 0.00 34,268.001.000000

Base 26.360000 0.00 0.00 0.00 34,268.00

631103108 Total

23.50 1.550.006,800.000 Local 163,124.45

Base 0.00 23.50 1.55 163,124.45

COMMON STOCK631158102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNASH FINCH CO

2,700.000 NHDG Local 26.980000 0.00 0.00 0.00 72,846.001.000000

Base 26.980000 0.00 0.00 0.00 72,846.00

COMMON STOCK634865109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATIONAL BANKSHARES INC/VA

1,500.000 NHDG Local 25.960000 0.00 0.00 0.00 38,940.001.000000

Base 25.960000 0.00 0.00 0.00 38,940.00
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COMMON STOCK USD.01635906100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATIONAL HEALTHCARE CORP

2,300.000 NHDG Local 34.000000 0.00 0.00 0.00 78,200.001.000000

Base 34.000000 0.00 0.00 0.00 78,200.00

COMMON STOCK USD.163607P208 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATIONAL FINANCIAL PARTNERS

9,900.000 NHDG Local 11.400000 0.00 0.00 0.00 112,860.001.000000

Base 11.400000 0.00 0.00 0.00 112,860.00

COMMON STOCK USD1.636180101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATIONAL FUEL GAS CO

1,100.000 NHHY Local 48.680000 0.00 0.00 0.00 53,548.001.000000

Base 48.680000 0.00 0.00 0.00 53,548.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 46.023700 0.00 5.50 0.98 50,619.591.000000

Base 46.023700 0.00 5.50 0.98 50,619.59

636180101 Total

5.50 0.980.002,200.000 Local 104,167.59

Base 0.00 5.50 0.98 104,167.59

REIT USD.0163633D104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATL HEALTH INVESTORS INC

3,000.000 NHDG Local 42.850000 0.00 0.00 0.00 128,550.001.000000

Base 42.850000 0.00 0.00 0.00 128,550.00

COMMON STOCK USD.0163654U100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATIONAL INTERSTATE CORP

1,500.000 NHDG Local 22.720000 0.00 0.00 0.00 34,080.001.000000

Base 22.720000 0.00 0.00 0.00 34,080.00

COMMON STOCK USD.01637071101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NATIONAL OILWELL VARCO INC

2,900.000 NHIH Local 71.047100 0.00 29.00 3.96 206,003.631.000000

Base 71.047100 0.00 29.00 3.96 206,003.63



Prepared by State StreetPage 2948

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 71.145000 0.00 12.00 1.64 85,360.361.000000

Base 71.145000 0.00 12.00 1.64 85,360.36

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,200.000 NHHY Local 51.220000 0.00 0.00 0.00 420,004.001.000000

Base 51.220000 0.00 0.00 0.00 420,004.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,200.000 NHDG Local 50.175700 0.00 41.00 7.90 411,391.841.000000

Base 50.175700 0.00 41.00 7.90 411,391.84

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHDM Local 69.940000 0.00 0.00 0.00 286,754.001.000000

Base 69.940000 0.00 0.00 0.00 286,754.00

637071101 Total

82.00 13.500.0024,600.000 Local 1,409,513.83

Base 0.00 82.00 13.50 1,409,513.83

COMMON STOCK NPV637138108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATL PENN BCSHS INC

27,900.000 NHDG Local 7.430000 0.00 0.00 0.00 207,297.001.000000

Base 7.430000 0.00 0.00 0.00 207,297.00

REIT USD.01637417106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATIONAL RETAIL PROPERTIES

21,900.000 NHDG Local 26.640000 0.00 0.00 0.00 583,416.001.000000

Base 26.640000 0.00 0.00 0.00 583,416.00

COMMON STOCK USD1.638522102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATL WESTERN LIFE INS CL A

506.000 NHDG Local 138.770000 0.00 0.00 0.00 70,217.621.000000

Base 138.770000 0.00 0.00 0.00 70,217.62
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COMMON STOCK USD.0163886Q109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATURAL GAS SERVICES GROUP

2,700.000 NHDG Local 13.260000 0.00 0.00 0.00 35,802.001.000000

Base 13.260000 0.00 0.00 0.00 35,802.00

COMMON STOCK USD.1638904102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNAVIGATORS GROUP INC

2,600.000 NHDG Local 44.550000 0.00 0.00 0.00 115,830.001.000000

Base 44.550000 0.00 0.00 0.00 115,830.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

100.000 NHDX Local 45.815700 0.00 3.00 0.09 4,578.481.000000

Base 45.815700 0.00 3.00 0.09 4,578.48

26 Oct 2011 31 Oct 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

700.000 NHDX Local 45.510200 0.00 21.00 0.62 31,835.521.000000

Base 45.510200 0.00 21.00 0.62 31,835.52

27 Oct 2011 01 Nov 2011 USD/DTC 0.03FRIEDMAN BILLINGS + RAMSEY

3,350.000 NHDX Local 46.602500 0.00 100.50 3.00 156,014.881.000000

Base 46.602500 0.00 100.50 3.00 156,014.88

638904102 Total

124.50 3.710.006,750.000 Local 308,258.88

Base 0.00 124.50 3.71 308,258.88

COMMON STOCK639050103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNATUS MEDICAL INC

3,200.000 NHDG Local 7.850000 0.00 0.00 0.00 25,120.001.000000

Base 7.850000 0.00 0.00 0.00 25,120.00

COMMON STOCK USD.163934E108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNAVISTAR INTERNATIONAL CORP

600.000 NHHY Local 32.120000 0.00 0.00 0.00 19,272.001.000000

Base 32.120000 0.00 0.00 0.00 19,272.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 31.220000 0.00 3.00 0.36 18,728.641.000000

Base 31.220000 0.00 3.00 0.36 18,728.64

63934E108 Total

3.00 0.360.001,200.000 Local 38,000.64

Base 0.00 3.00 0.36 38,000.64

COMMON STOCK63935N107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNAVIGANT CONSULTING INC

11,500.000 NHDG Local 9.850000 0.00 0.00 0.00 113,275.001.000000

Base 9.850000 0.00 0.00 0.00 113,275.00

COMMON STOCK USD.01640079109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEENAH PAPER INC

1,700.000 NHDG Local 15.190000 0.00 0.00 0.00 25,823.001.000000

Base 15.190000 0.00 0.00 0.00 25,823.00

COMMON STOCK640268108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEKTAR THERAPEUTICS

9,700.000 NHDG Local 4.840000 0.00 0.00 0.00 46,948.001.000000

Base 4.840000 0.00 0.00 0.00 46,948.00

COMMON STOCK USD.0164031N108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNELNET INC CL A

5,700.000 NHDG Local 20.100000 0.00 0.00 0.00 114,570.001.000000

Base 20.100000 0.00 0.00 0.00 114,570.00

COMMON STOCK64051T100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEOPHOTONICS CORP

1,000.000 NHDG Local 5.690000 0.00 0.00 0.00 5,690.001.000000

Base 5.690000 0.00 0.00 0.00 5,690.00

COMMON STOCK USD.0164104X108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNESS TECHNOLOGIES INC

7,600.000 NHDG Local 7.690000 0.00 0.00 0.00 58,444.001.000000

Base 7.690000 0.00 0.00 0.00 58,444.00
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12 Oct 2011 12 Oct 2011 USD/DTCMERGER

12,200.000 NHHZ Local 7.750000 0.00 0.00 0.00 94,550.001.000000

Base 7.750000 0.00 0.00 0.00 94,550.00

64104X108 Total

0.00 0.000.0019,800.000 Local 152,994.00

Base 0.00 0.00 0.00 152,994.00

COMMON STOCK64110D104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NETAPP INC

800.000 NHIH Local 41.411300 0.00 8.00 0.64 33,120.401.000000

Base 41.411300 0.00 8.00 0.64 33,120.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,100.000 NHIH Local 41.527600 0.00 21.00 1.67 87,185.291.000000

Base 41.527600 0.00 21.00 1.67 87,185.29

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 41.133300 0.00 3.00 0.24 12,336.751.000000

Base 41.133300 0.00 3.00 0.24 12,336.75

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHDM Local 42.290000 0.00 0.00 0.00 135,328.001.000000

Base 42.290000 0.00 0.00 0.00 135,328.00

64110D104 Total

32.00 2.550.006,400.000 Local 267,970.44

Base 0.00 32.00 2.55 267,970.44

COMMON STOCK64110L106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NETFLIX INC

100.000 NHIH Local 85.605000 0.00 1.00 0.16 8,559.341.000000

Base 85.605000 0.00 1.00 0.16 8,559.34
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 85.203800 0.00 4.00 0.65 34,076.871.000000

Base 85.203800 0.00 4.00 0.65 34,076.87

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHDM Local 85.720000 0.00 0.00 0.00 42,860.001.000000

Base 85.720000 0.00 0.00 0.00 42,860.00

64110L106 Total

5.00 0.810.001,000.000 Local 85,496.21

Base 0.00 5.00 0.81 85,496.21

COMMON STOCK64125C109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEUROCRINE BIOSCIENCES INC

3,200.000 NHDG Local 5.670000 0.00 0.00 0.00 18,144.001.000000

Base 5.670000 0.00 0.00 0.00 18,144.00

COMMON STOCK64128B108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEUTRAL TANDEM INC

7,000.000 NHDG Local 10.160000 0.00 0.00 0.00 71,120.001.000000

Base 10.160000 0.00 0.00 0.00 71,120.00

COMMON STOCK USD2.5646025106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEW JERSEY RESOURCES CORP

9,300.000 NHDG Local 44.440000 0.00 0.00 0.00 413,292.001.000000

Base 44.440000 0.00 0.00 0.00 413,292.00

COMMON STOCK USD.01647551100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEW MOUNTAIN FINANCE CORP

1,600.000 NHDG Local 12.690000 0.00 0.00 0.00 20,304.001.000000

Base 12.690000 0.00 0.00 0.00 20,304.00

13 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.180 NHHZ Local 9.722222 0.00 0.00 0.00 1.751.000000

Base 9.722222 0.00 0.00 0.00 1.75
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13 Oct 2011 CANCEL USD/DTCSALE OF FRACTIONAL S

-0.180 NHHZ Local 9.722222 0.00 0.00 0.00 -1.751.000000

Base 9.722222 0.00 0.00 0.00 -1.75

13 Oct 2011 13 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.179 NHHZ Local 9.776536 0.00 0.00 0.00 1.751.000000

Base 9.776536 0.00 0.00 0.00 1.75

647551100 Total

0.00 0.000.001,600.179 Local 20,305.75

Base 0.00 0.00 0.00 20,305.75

LIMITED PARTNERSHIP648992998 22 Dec 2011 22 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONKPS SPECIAL SITUATIONS FND III

3,421,707.560 NHEL Local 1.000000 0.00 0.00 0.00 3,421,707.561.000000

Base 1.000000 0.00 0.00 0.00 3,421,707.56

COMMON STOCK649295102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEW YORK + CO

5,600.000 NHDG Local 3.380000 0.00 0.00 0.00 18,928.001.000000

Base 3.380000 0.00 0.00 0.00 18,928.00

COMMON STOCK USD.01649445103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEW YORK COMMUNITY BANCORP

8,300.000 NHHY Local 11.900000 0.00 0.00 0.00 98,770.001.000000

Base 11.900000 0.00 0.00 0.00 98,770.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 11.355900 0.00 41.50 1.81 94,210.661.000000

Base 11.355900 0.00 41.50 1.81 94,210.66

649445103 Total

41.50 1.810.0016,600.000 Local 192,980.66

Base 0.00 41.50 1.81 192,980.66
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COMMON STOCK USD.1650111107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEW YORK TIMES CO A

31,500.000 NHDG Local 6.650000 0.00 0.00 0.00 209,475.001.000000

Base 6.650000 0.00 0.00 0.00 209,475.00

REIT USD.0165105M108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEWCASTLE INVESTMENT CORP

1,500.000 NHDG Local 4.230000 0.00 0.00 0.00 6,345.001.000000

Base 4.230000 0.00 0.00 0.00 6,345.00

COMMON STOCK USD1.651229106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEWELL RUBBERMAID INC

400.000 NHIH Local 15.967500 0.00 4.00 0.12 6,382.881.000000

Base 15.967500 0.00 4.00 0.12 6,382.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,100.000 NHIH Local 16.075200 0.00 21.00 0.65 33,736.271.000000

Base 16.075200 0.00 21.00 0.65 33,736.27

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHY Local 11.870000 0.00 0.00 0.00 61,724.001.000000

Base 11.870000 0.00 0.00 0.00 61,724.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 11.295600 0.00 26.00 1.13 58,709.991.000000

Base 11.295600 0.00 26.00 1.13 58,709.99

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 16.220000 0.00 0.00 0.00 40,550.001.000000

Base 16.220000 0.00 0.00 0.00 40,550.00

651229106 Total

51.00 1.900.0015,400.000 Local 201,103.14

Base 0.00 51.00 1.90 201,103.14
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COMMON STOCK USD.01651290108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEWFIELD EXPLORATION CO

200.000 NHIH Local 42.995000 0.00 2.00 0.17 8,596.831.000000

Base 42.995000 0.00 2.00 0.17 8,596.83

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 42.725000 0.00 1.00 0.08 4,271.421.000000

Base 42.725000 0.00 1.00 0.08 4,271.42

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 42.735500 0.00 11.00 0.90 46,997.151.000000

Base 42.735500 0.00 11.00 0.90 46,997.15

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHY Local 39.690000 0.00 0.00 0.00 39,690.001.000000

Base 39.690000 0.00 0.00 0.00 39,690.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 36.955900 0.00 5.00 0.71 36,950.191.000000

Base 36.955900 0.00 5.00 0.71 36,950.19

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 43.140000 0.00 0.00 0.00 60,396.001.000000

Base 43.140000 0.00 0.00 0.00 60,396.00

651290108 Total

19.00 1.860.004,800.000 Local 196,901.59

Base 0.00 19.00 1.86 196,901.59

COMMON STOCK NPV651587107 08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.NEWMARKET CORP

6,000.000 NHDF Local 193.929500 0.00 60.00 22.34 1,163,494.661.000000

Base 193.929500 0.00 60.00 22.34 1,163,494.66
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COMMON STOCK USD1.6651639106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + CONEWMONT MINING CORP

4,300.000 NHIH Local 68.703900 0.00 43.00 5.67 295,378.101.000000

Base 68.703900 0.00 43.00 5.67 295,378.10

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHHY Local 62.900000 0.00 0.00 0.00 578,680.001.000000

Base 62.900000 0.00 0.00 0.00 578,680.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,200.000 NHDG Local 60.812100 0.00 46.00 10.75 559,414.571.000000

Base 60.812100 0.00 46.00 10.75 559,414.57

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHDM Local 69.480000 0.00 0.00 0.00 298,764.001.000000

Base 69.480000 0.00 0.00 0.00 298,764.00

651639106 Total

89.00 16.420.0027,000.000 Local 1,732,236.67

Base 0.00 89.00 16.42 1,732,236.67

COMMON STOCK USD.01651718504 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEWPARK RESOURCES INC

18,900.000 NHDG Local 7.170000 0.00 0.00 0.00 135,513.001.000000

Base 7.170000 0.00 0.00 0.00 135,513.00

COMMON STOCK651824104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEWPORT CORP

5,700.000 NHDG Local 11.570000 0.00 0.00 0.00 65,949.001.000000

Base 11.570000 0.00 0.00 0.00 65,949.00

COMMON STOCK USD.0165248E104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEWS CORP CL A

10,700.000 NHIH Local 17.201600 0.00 107.00 3.53 183,946.591.000000

Base 17.201600 0.00 107.00 3.53 183,946.59
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

9,200.000 NHIH Local 17.144900 0.00 92.00 3.03 157,638.051.000000

Base 17.144900 0.00 92.00 3.03 157,638.05

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

43,200.000 NHHY Local 15.470000 0.00 0.00 0.00 668,304.001.000000

Base 15.470000 0.00 0.00 0.00 668,304.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

43,200.000 NHDG Local 15.102800 0.00 216.00 12.53 652,212.431.000000

Base 15.102800 0.00 216.00 12.53 652,212.43

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

19,900.000 NHDM Local 17.080000 0.00 0.00 0.00 339,892.001.000000

Base 17.080000 0.00 0.00 0.00 339,892.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

4,210.000 NHDM Local 17.163100 0.00 63.15 1.39 72,192.111.000000

Base 17.163100 0.00 63.15 1.39 72,192.11

65248E104 Total

478.15 20.480.00130,410.000 Local 2,074,185.18

Base 0.00 478.15 20.48 2,074,185.18

COMMON STOCK USD.0165251F105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEWSTAR FINANCIAL INC

6,100.000 NHDG Local 9.940000 0.00 0.00 0.00 60,634.001.000000

Base 9.940000 0.00 0.00 0.00 60,634.00

COMMON STOCK USD.0165336K103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNEXSTAR BROADCASTING GROUP A

1,900.000 NHDG Local 7.480000 0.00 0.00 0.00 14,212.001.000000

Base 7.480000 0.00 0.00 0.00 14,212.00
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COMMON STOCK USD.0165339F101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NEXTERA ENERGY INC

2,200.000 NHIH Local 55.234300 0.00 22.00 2.33 121,491.131.000000

Base 55.234300 0.00 22.00 2.33 121,491.13

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,000.000 NHIH Local 55.125000 0.00 10.00 1.06 55,113.941.000000

Base 55.125000 0.00 10.00 1.06 55,113.94

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 55.237500 0.00 4.00 0.42 22,090.581.000000

Base 55.237500 0.00 4.00 0.42 22,090.58

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,800.000 NHHY Local 54.020000 0.00 0.00 0.00 421,356.001.000000

Base 54.020000 0.00 0.00 0.00 421,356.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,800.000 NHDG Local 52.055800 0.00 39.00 7.80 405,988.441.000000

Base 52.055800 0.00 39.00 7.80 405,988.44

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHDM Local 55.270000 0.00 0.00 0.00 198,972.001.000000

Base 55.270000 0.00 0.00 0.00 198,972.00

65339F101 Total

75.00 11.610.0022,800.000 Local 1,225,012.09

Base 0.00 75.00 11.61 1,225,012.09

COMMON STOCK NPV65373J209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNICHOLAS FINANCIAL INC

2,100.000 NHDG Local 10.300000 0.00 0.00 0.00 21,630.001.000000

Base 10.300000 0.00 0.00 0.00 21,630.00
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COMMON STOCK USD2.5654086107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNICOR INC

10,300.000 NHDG Local 55.450000 0.00 0.00 0.00 571,135.001.000000

Base 55.450000 0.00 0.00 0.00 571,135.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHDM Local 55.740000 0.00 0.00 0.00 22,296.001.000000

Base 55.740000 0.00 0.00 0.00 22,296.00

12 Dec 2011 USD/DTCMERGER

2,844.000 NHDM Local 54.845348 0.00 0.00 0.00 155,980.171.000000

Base 54.845348 0.00 0.00 0.00 155,980.17

12 Dec 2011 CANCEL USD/DTCMERGER

-2,844.000 NHDM Local 54.845348 0.00 0.00 0.00 -155,980.171.000000

Base 54.845348 0.00 0.00 0.00 -155,980.17

12 Dec 2011 15 Dec 2011 USD/DTC3 MERGER

16,690.000 NHHZ Local 54.845348 0.00 0.00 0.00 915,368.861.000000

Base 54.845348 0.00 0.00 0.00 915,368.86

12 Dec 2011 15 Dec 2011 USD/DTC3 MERGER

4,100.000 NHIH Local 55.519941 0.00 0.00 0.00 227,631.761.000000

Base 55.519941 0.00 0.00 0.00 227,631.76

12 Dec 2011 15 Dec 2011 USD/DTC3 MERGER

2,844.000 NHDM Local 54.845348 0.00 0.00 0.00 155,980.171.000000

Base 54.845348 0.00 0.00 0.00 155,980.17

654086107 Total

0.00 0.000.0034,334.000 Local 1,892,411.79

Base 0.00 0.00 0.00 1,892,411.79
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COMMON STOCK NPV654106103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NIKE INC  CL B

200.000 NHIH Local 95.062500 0.00 2.00 0.37 19,010.131.000000

Base 95.062500 0.00 2.00 0.37 19,010.13

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 95.012900 0.00 31.00 5.66 294,503.331.000000

Base 95.012900 0.00 31.00 5.66 294,503.33

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHDM Local 95.750000 0.00 0.00 0.00 315,975.001.000000

Base 95.750000 0.00 0.00 0.00 315,975.00

654106103 Total

33.00 6.030.006,600.000 Local 629,488.46

Base 0.00 33.00 6.03 629,488.46

COMMON STOCK NPV65440K106 04 Oct 2011 07 Oct 2011 USD/DTC 0.01KNIGHT DIRECT LLC99 CENTS ONLY STORES

1,100.000 NHDX Local 18.557800 0.00 7.70 0.40 20,405.481.000000

Base 18.557800 0.00 7.70 0.40 20,405.48

05 Oct 2011 11 Oct 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

4,200.000 NHDX Local 18.600500 0.00 126.00 1.50 77,994.601.000000

Base 18.600500 0.00 126.00 1.50 77,994.60

06 Oct 2011 12 Oct 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

8,700.000 NHDX Local 19.817100 0.00 261.00 3.32 172,144.451.000000

Base 19.817100 0.00 261.00 3.32 172,144.45

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHDG Local 20.490000 0.00 0.00 0.00 194,655.001.000000

Base 20.490000 0.00 0.00 0.00 194,655.00
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25 Nov 2011 30 Nov 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

8,800.000 NHDX Local 21.690000 0.00 176.00 3.67 190,692.331.000000

Base 21.690000 0.00 176.00 3.67 190,692.33

28 Nov 2011 01 Dec 2011 USD/DTC 0.03MR BEAL &COMPANY

15,500.000 NHDX Local 21.726400 0.00 465.00 6.47 336,287.731.000000

Base 21.726400 0.00 465.00 6.47 336,287.73

65440K106 Total

1,035.70 15.360.0047,800.000 Local 992,179.59

Base 0.00 1,035.70 15.36 992,179.59

COMMON STOCK USD.0165473P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NISOURCE INC

400.000 NHIH Local 21.912500 0.00 4.00 0.17 8,760.831.000000

Base 21.912500 0.00 4.00 0.17 8,760.83

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 21.932500 0.00 20.00 0.84 43,844.161.000000

Base 21.932500 0.00 20.00 0.84 43,844.16

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHHY Local 21.380000 0.00 0.00 0.00 106,900.001.000000

Base 21.380000 0.00 0.00 0.00 106,900.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,000.000 NHDG Local 20.641400 0.00 25.00 1.99 103,180.011.000000

Base 20.641400 0.00 25.00 1.99 103,180.01

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDM Local 22.070000 0.00 0.00 0.00 52,968.001.000000

Base 22.070000 0.00 0.00 0.00 52,968.00
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65473P105 Total

49.00 3.000.0014,800.000 Local 315,653.00

Base 0.00 49.00 3.00 315,653.00

COMMON STOCK655044105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCNOBLE ENERGY INC

1,700.000 NHIH Local 93.870000 0.00 17.00 3.06 159,558.941.000000

Base 93.870000 0.00 17.00 3.06 159,558.94

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHY Local 70.800000 0.00 0.00 0.00 184,080.001.000000

Base 70.800000 0.00 0.00 0.00 184,080.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 69.256000 0.00 13.00 3.46 180,049.141.000000

Base 69.256000 0.00 13.00 3.46 180,049.14

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 94.840000 0.00 0.00 0.00 161,228.001.000000

Base 94.840000 0.00 0.00 0.00 161,228.00

655044105 Total

30.00 6.520.008,600.000 Local 684,916.08

Base 0.00 30.00 6.52 684,916.08

COMMON STOCK NPV655664100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORDSTROM INC

300.000 NHIH Local 48.761700 0.00 3.00 0.28 14,625.231.000000

Base 48.761700 0.00 3.00 0.28 14,625.23

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 48.805500 0.00 11.00 1.03 53,674.021.000000

Base 48.805500 0.00 11.00 1.03 53,674.02
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 49.090000 0.00 0.00 0.00 68,726.001.000000

Base 49.090000 0.00 0.00 0.00 68,726.00

655664100 Total

14.00 1.310.002,800.000 Local 137,025.25

Base 0.00 14.00 1.31 137,025.25

COMMON STOCK USD1.655844108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORFOLK SOUTHERN CORP

2,300.000 NHIH Local 74.358000 0.00 23.00 3.28 170,997.121.000000

Base 74.358000 0.00 23.00 3.28 170,997.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 74.518600 0.00 7.00 1.00 52,155.021.000000

Base 74.518600 0.00 7.00 1.00 52,155.02

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,500.000 NHHY Local 61.020000 0.00 0.00 0.00 396,630.001.000000

Base 61.020000 0.00 0.00 0.00 396,630.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,500.000 NHDG Local 59.574400 0.00 32.50 7.44 387,193.661.000000

Base 59.574400 0.00 32.50 7.44 387,193.66

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHDM Local 75.010000 0.00 0.00 0.00 225,030.001.000000

Base 75.010000 0.00 0.00 0.00 225,030.00

655844108 Total

62.50 11.720.0019,000.000 Local 1,232,005.80

Base 0.00 62.50 11.72 1,232,005.80
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COMMON STOCK USD5.664397106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORTHEAST UTILITIES

1,000.000 NHIH Local 34.594500 0.00 10.00 0.66 34,583.841.000000

Base 34.594500 0.00 10.00 0.66 34,583.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 34.622000 0.00 5.00 0.33 17,305.671.000000

Base 34.622000 0.00 5.00 0.33 17,305.67

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHY Local 33.650000 0.00 0.00 0.00 111,045.001.000000

Base 33.650000 0.00 0.00 0.00 111,045.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 31.009100 0.00 16.50 1.97 102,311.561.000000

Base 31.009100 0.00 16.50 1.97 102,311.56

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 34.450000 0.00 0.00 0.00 51,675.001.000000

Base 34.450000 0.00 0.00 0.00 51,675.00

664397106 Total

31.50 2.960.009,600.000 Local 316,921.07

Base 0.00 31.50 2.96 316,921.07

COMMON STOCK665859104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORTHERN TRUST CORP

900.000 NHIH Local 38.452300 0.00 9.00 0.66 34,597.411.000000

Base 38.452300 0.00 9.00 0.66 34,597.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 38.585800 0.00 12.00 0.89 46,290.071.000000

Base 38.585800 0.00 12.00 0.89 46,290.07
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHY Local 34.980000 0.00 0.00 0.00 136,422.001.000000

Base 34.980000 0.00 0.00 0.00 136,422.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 34.069300 0.00 19.50 2.56 132,848.211.000000

Base 34.069300 0.00 19.50 2.56 132,848.21

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 38.820000 0.00 0.00 0.00 81,522.001.000000

Base 38.820000 0.00 0.00 0.00 81,522.00

665859104 Total

40.50 4.110.0012,000.000 Local 431,679.69

Base 0.00 40.50 4.11 431,679.69

COMMON STOCK66611L105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORTHFIELD BANCORP INC/NJ

3,700.000 NHDG Local 13.480000 0.00 0.00 0.00 49,876.001.000000

Base 13.480000 0.00 0.00 0.00 49,876.00

COMMON STOCK USD1.666807102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NORTHROP GRUMMAN CORP

400.000 NHIH Local 58.928800 0.00 4.00 0.45 23,567.071.000000

Base 58.928800 0.00 4.00 0.45 23,567.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 58.650000 0.00 1.00 0.11 5,863.891.000000

Base 58.650000 0.00 1.00 0.11 5,863.89

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 58.988800 0.00 20.00 2.27 117,955.331.000000

Base 58.988800 0.00 20.00 2.27 117,955.33
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHHY Local 52.160000 0.00 0.00 0.00 266,016.001.000000

Base 52.160000 0.00 0.00 0.00 266,016.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,100.000 NHDG Local 50.665300 0.00 25.50 4.97 258,362.561.000000

Base 50.665300 0.00 25.50 4.97 258,362.56

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 58.850000 0.00 0.00 0.00 147,125.001.000000

Base 58.850000 0.00 0.00 0.00 147,125.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

2,950.000 NHEY Local 57.225600 0.00 59.00 3.25 168,753.271.000000

Base 57.225600 0.00 59.00 3.25 168,753.27

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,750.000 NHDM Local 57.071400 0.00 26.25 1.92 99,846.781.000000

Base 57.071400 0.00 26.25 1.92 99,846.78

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

11,400.000 NHDF Local 55.700000 0.00 114.00 12.19 634,853.811.000000

Base 55.700000 0.00 114.00 12.19 634,853.81

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

700.000 NHHY Local 55.292900 0.00 10.50 0.75 38,693.781.000000

Base 55.292900 0.00 10.50 0.75 38,693.78

666807102 Total

260.25 25.910.0032,000.000 Local 1,761,037.49

Base 0.00 260.25 25.91 1,761,037.49
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REIT USD.0166704R100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORTHSTAR REALTY FINANCE COR

21,600.000 NHDG Local 3.220000 0.00 0.00 0.00 69,552.001.000000

Base 3.220000 0.00 0.00 0.00 69,552.00

COMMON STOCK USD.01667340103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORTHWEST BANCSHARES INC

24,000.000 NHDG Local 12.320000 0.00 0.00 0.00 295,680.001.000000

Base 12.320000 0.00 0.00 0.00 295,680.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,700.000 NHHZ Local 12.077200 0.00 40.50 0.63 32,567.311.000000

Base 12.077200 0.00 40.50 0.63 32,567.31

667340103 Total

40.50 0.630.0026,700.000 Local 328,247.31

Base 0.00 40.50 0.63 328,247.31

COMMON STOCK667655104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORTHWEST NATURAL GAS CO

5,900.000 NHDG Local 45.700000 0.00 0.00 0.00 269,630.001.000000

Base 45.700000 0.00 0.00 0.00 269,630.00

COMMON STOCK USD.01667746101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORTHWEST PIPE CO

2,000.000 NHDG Local 22.000000 0.00 0.00 0.00 44,000.001.000000

Base 22.000000 0.00 0.00 0.00 44,000.00

COMMON STOCK USD.01668074305 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORTHWESTERN CORP

8,100.000 NHDG Local 33.360000 0.00 0.00 0.00 270,216.001.000000

Base 33.360000 0.00 0.00 0.00 270,216.00

06 Dec 2011 09 Dec 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

5,708.000 NHEX Local 34.997500 0.00 228.32 3.84 199,533.571.000000

Base 34.997500 0.00 228.32 3.84 199,533.57
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668074305 Total

228.32 3.840.0013,808.000 Local 469,749.57

Base 0.00 228.32 3.84 469,749.57

COMMON STOCK66987M604 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNOVATEL WIRELESS INC

6,400.000 NHDG Local 3.270000 0.00 0.00 0.00 20,928.001.000000

Base 3.270000 0.00 0.00 0.00 20,928.00

COMMON STOCK USD.01670002104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNOVAVAX INC

6,900.000 NHDG Local 1.550000 0.00 0.00 0.00 10,695.001.000000

Base 1.550000 0.00 0.00 0.00 10,695.00

COMMON STOCK NPV670008101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NOVELLUS SYSTEMS INC

800.000 NHIH Local 35.421300 0.00 8.00 0.54 28,328.501.000000

Base 35.421300 0.00 8.00 0.54 28,328.50

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHY Local 27.260000 0.00 0.00 0.00 70,876.001.000000

Base 27.260000 0.00 0.00 0.00 70,876.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 26.532500 0.00 13.00 1.33 68,970.171.000000

Base 26.532500 0.00 13.00 1.33 68,970.17

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 35.340000 0.00 0.00 0.00 28,272.001.000000

Base 35.340000 0.00 0.00 0.00 28,272.00

670008101 Total

21.00 1.870.006,800.000 Local 196,446.67

Base 0.00 21.00 1.87 196,446.67
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DEPOSITORY RECEIPT67011E204 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHNOVOLIPET STEEL GDR REG S

3,100.000 NHHJ Local 19.510000 0.00 0.00 0.00 60,481.001.000000

Base 19.510000 0.00 0.00 0.00 60,481.00

COMMON STOCK USD1.67019E107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNSTAR

2,100.000 NHHY Local 44.810000 0.00 0.00 0.00 94,101.001.000000

Base 44.810000 0.00 0.00 0.00 94,101.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 41.114600 0.00 10.50 1.66 86,328.501.000000

Base 41.114600 0.00 10.50 1.66 86,328.50

67019E107 Total

10.50 1.660.004,200.000 Local 180,429.50

Base 0.00 10.50 1.66 180,429.50

COMMON STOCK USD.4670346105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NUCOR CORP

400.000 NHIH Local 39.157500 0.00 4.00 0.30 15,658.701.000000

Base 39.157500 0.00 4.00 0.30 15,658.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 39.226500 0.00 23.00 1.73 90,196.221.000000

Base 39.226500 0.00 23.00 1.73 90,196.22

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,300.000 NHHY Local 31.640000 0.00 0.00 0.00 199,332.001.000000

Base 31.640000 0.00 0.00 0.00 199,332.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,300.000 NHDG Local 30.646500 0.00 31.50 3.71 193,037.741.000000

Base 30.646500 0.00 31.50 3.71 193,037.74
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18 Oct 2011 21 Oct 2011 USD/DTC 0.02GARDNER RICH & CO

3,550.000 NHEY Local 34.850200 0.00 71.00 2.38 123,644.831.000000

Base 34.850200 0.00 71.00 2.38 123,644.83

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHDM Local 39.270000 0.00 0.00 0.00 106,029.001.000000

Base 39.270000 0.00 0.00 0.00 106,029.00

670346105 Total

129.50 8.120.0021,550.000 Local 727,898.49

Base 0.00 129.50 8.12 727,898.49

COMMON STOCK USD.0167060Y101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNUTRACEUTICAL INTL CORP

2,000.000 NHDG Local 13.250000 0.00 0.00 0.00 26,500.001.000000

Base 13.250000 0.00 0.00 0.00 26,500.00

COMMON STOCK67066G104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NVIDIA CORP

4,400.000 NHIH Local 14.797400 0.00 44.00 1.25 65,063.311.000000

Base 14.797400 0.00 44.00 1.25 65,063.31

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 14.888300 0.00 12.00 0.34 17,853.621.000000

Base 14.888300 0.00 12.00 0.34 17,853.62

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHDM Local 14.690000 0.00 0.00 0.00 82,264.001.000000

Base 14.690000 0.00 0.00 0.00 82,264.00

67066G104 Total

56.00 1.590.0011,200.000 Local 165,180.93

Base 0.00 56.00 1.59 165,180.93
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COMMON STOCK USD1.67073Y106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNV ENERGY INC

5,200.000 NHHY Local 14.710000 0.00 0.00 0.00 76,492.001.000000

Base 14.710000 0.00 0.00 0.00 76,492.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 13.754000 0.00 26.00 1.38 71,493.421.000000

Base 13.754000 0.00 26.00 1.38 71,493.42

67073Y106 Total

26.00 1.380.0010,400.000 Local 147,985.42

Base 0.00 26.00 1.38 147,985.42

COMMON STOCK NPV67076P102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNYMOX PHARMACEUTICAL CORP

800.000 NHDG Local 8.360000 0.00 0.00 0.00 6,688.001.000000

Base 8.360000 0.00 0.00 0.00 6,688.00

COMMON STOCK NPV670823103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHO CHARLEYS INC

4,000.000 NHDG Local 5.630000 0.00 0.00 0.00 22,520.001.000000

Base 5.630000 0.00 0.00 0.00 22,520.00

COMMON STOCK USD.01670837103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOGE ENERGY CORP

1,700.000 NHHY Local 47.790000 0.00 0.00 0.00 81,243.001.000000

Base 47.790000 0.00 0.00 0.00 81,243.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 46.005300 0.00 8.50 1.51 78,199.001.000000

Base 46.005300 0.00 8.50 1.51 78,199.00

670837103 Total

8.50 1.510.003,400.000 Local 159,442.00

Base 0.00 8.50 1.51 159,442.00
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COMMON STOCK USD.01670872100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOM GROUP INC

6,900.000 NHDG Local 26.640000 0.00 0.00 0.00 183,816.001.000000

Base 26.640000 0.00 0.00 0.00 183,816.00

COMMON STOCK USD.0167103H107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.O REILLY AUTOMOTIVE INC

200.000 NHIH Local 77.581300 0.00 2.00 0.30 15,513.961.000000

Base 77.581300 0.00 2.00 0.30 15,513.96

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 77.548000 0.00 10.00 1.49 77,536.511.000000

Base 77.548000 0.00 10.00 1.49 77,536.51

11 Oct 2011 14 Oct 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLC

2,514.000 NHDZ Local 69.639200 0.00 50.28 3.37 175,019.301.000000

Base 69.639200 0.00 50.28 3.37 175,019.30

12 Oct 2011 17 Oct 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

25,786.000 NHDZ Local 68.641200 0.00 1,031.44 33.99 1,768,916.551.000000

Base 68.641200 0.00 1,031.44 33.99 1,768,916.55

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 77.770000 0.00 0.00 0.00 93,324.001.000000

Base 77.770000 0.00 0.00 0.00 93,324.00

18 Nov 2011 23 Nov 2011 USD/DTC 0.04ISI GROUPINC

15,605.000 NHDZ Local 75.701100 0.00 624.20 22.69 1,180,668.781.000000

Base 75.701100 0.00 624.20 22.69 1,180,668.78

18 Nov 2011 23 Nov 2011 USD/DTC 0.02LIQUIDNETINC

12,195.000 NHDZ Local 75.475400 0.00 243.90 17.68 920,160.921.000000

Base 75.475400 0.00 243.90 17.68 920,160.92

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHDZ Local 80.690800 0.00 24.00 1.86 96,803.101.000000

Base 80.690800 0.00 24.00 1.86 96,803.10
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21 Dec 2011 27 Dec 2011 USD/DTC 0.04MERRILL LYNCH PIERCE FENNER + SMITH

8,764.000 NHDZ Local 80.713600 0.00 350.56 13.58 707,009.851.000000

Base 80.713600 0.00 350.56 13.58 707,009.85

22 Dec 2011 28 Dec 2011 USD/DTC 0.02LIQUIDNETINC

6,674.000 NHDZ Local 80.294100 0.00 133.48 10.29 535,739.051.000000

Base 80.294100 0.00 133.48 10.29 535,739.05

22 Dec 2011 28 Dec 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITH

9,562.000 NHDZ Local 80.043900 0.00 286.86 14.70 765,078.211.000000

Base 80.043900 0.00 286.86 14.70 765,078.21

67103H107 Total

2,756.72 119.950.0084,700.000 Local 6,335,770.23

Base 0.00 2,756.72 119.95 6,335,770.23

COMMON STOCK NPV671044105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOSI SYSTEMS INC

1,000.000 NHDG Local 39.200000 0.00 0.00 0.00 39,200.001.000000

Base 39.200000 0.00 0.00 0.00 39,200.00

COMMON STOCK USD.2674599105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OCCIDENTAL PETROLEUM CORP

1,200.000 NHIH Local 99.506900 0.00 12.00 2.29 119,393.991.000000

Base 99.506900 0.00 12.00 2.29 119,393.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

6,300.000 NHIH Local 99.534000 0.00 63.00 12.04 626,989.161.000000

Base 99.534000 0.00 63.00 12.04 626,989.16

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,900.000 NHHY Local 71.500000 0.00 0.00 0.00 779,350.001.000000

Base 71.500000 0.00 0.00 0.00 779,350.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,900.000 NHDG Local 69.840600 0.00 54.50 14.62 761,193.421.000000

Base 69.840600 0.00 54.50 14.62 761,193.42

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,500.000 NHDM Local 97.810000 0.00 0.00 0.00 733,575.001.000000

Base 97.810000 0.00 0.00 0.00 733,575.00

674599105 Total

129.50 28.950.0036,800.000 Local 3,020,501.57

Base 0.00 129.50 28.95 3,020,501.57

COMMON STOCK USD.25675232102 19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)OCEANEERING INTL INC

1,200.000 NHEU Local 45.638300 0.00 18.00 1.06 54,746.901.000000

Base 45.638300 0.00 18.00 1.06 54,746.90

COMMON STOCK USD.01675234108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOCEANFIRST FINANCIAL CORP

3,300.000 NHDG Local 12.030000 0.00 0.00 0.00 39,699.001.000000

Base 12.030000 0.00 0.00 0.00 39,699.00

COMMON STOCK USD.0167555N206 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOCLARO INC

11,600.000 NHDG Local 3.450000 0.00 0.00 0.00 40,020.001.000000

Base 3.450000 0.00 0.00 0.00 40,020.00

COMMON STOCK USD.01675746309 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOCWEN FINANCIAL CORP

16,800.000 NHDG Local 13.280000 0.00 0.00 0.00 223,104.001.000000

Base 13.280000 0.00 0.00 0.00 223,104.00

COMMON STOCK USD.01676118102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHODYSSEY MARINE EXPLORATION

12,300.000 NHDG Local 2.800000 0.00 0.00 0.00 34,440.001.000000

Base 2.800000 0.00 0.00 0.00 34,440.00
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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
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.01676220106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOFFICE DEPOT INC

63,700.000 NHDG Local 2.210000 0.00 0.00 0.00 140,777.001.000000

Base 2.210000 0.00 0.00 0.00 140,777.00

COMMON STOCK USD2.567622P101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOFFICEMAX INC

19,700.000 NHDG Local 4.820000 0.00 0.00 0.00 94,954.001.000000

Base 4.820000 0.00 0.00 0.00 94,954.00

COMMON STOCK USD.1677864100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOIL DRI CORP OF AMERICA

800.000 NHDG Local 19.720000 0.00 0.00 0.00 15,776.001.000000

Base 19.720000 0.00 0.00 0.00 15,776.00

COMMON STOCK USD.01678026105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOIL STATES INTERNATIONAL INC

300.000 NHHY Local 50.920000 0.00 0.00 0.00 15,276.001.000000

Base 50.920000 0.00 0.00 0.00 15,276.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

300.000 NHDG Local 48.000000 0.00 1.50 0.28 14,398.221.000000

Base 48.000000 0.00 1.50 0.28 14,398.22

28 Oct 2011 02 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

2,070.000 NHHO Local 73.322700 0.00 62.10 2.92 151,712.971.000000

Base 73.322700 0.00 62.10 2.92 151,712.97

31 Oct 2011 03 Nov 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

1,730.000 NHHO Local 70.340700 0.00 51.90 2.34 121,635.171.000000

Base 70.340700 0.00 51.90 2.34 121,635.17

04 Nov 2011 09 Nov 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHEU Local 72.690000 0.00 9.00 0.84 43,604.161.000000

Base 72.690000 0.00 9.00 0.84 43,604.16
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Base Currency: USD - US DOLLAR

678026105 Total

124.50 6.380.005,000.000 Local 346,626.52

Base 0.00 124.50 6.38 346,626.52

COMMON STOCK USD.1679580100 01 Nov 2011 04 Nov 2011 USD/DTC 0.05BNY CONVERGEXOLD DOMINION FREIGHT LINE

11,477.000 NHIB Local 35.535700 0.00 573.85 7.84 407,261.541.000000

Base 35.535700 0.00 573.85 7.84 407,261.54

08 Nov 2011 14 Nov 2011 USD/DTC 0.04PULSE TRADING LLC

5,643.000 NHIB Local 37.453500 0.00 225.72 4.06 211,120.321.000000

Base 37.453500 0.00 225.72 4.06 211,120.32

10 Nov 2011 16 Nov 2011 USD/DTC 0.05BNY CONVERGEX

16,794.000 NHIB Local 37.270700 0.00 839.70 12.02 625,072.421.000000

Base 37.270700 0.00 839.70 12.02 625,072.42

07 Dec 2011 12 Dec 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

2,250.000 NHHO Local 39.258500 0.00 90.00 1.70 88,239.931.000000

Base 39.258500 0.00 90.00 1.70 88,239.93

679580100 Total

1,729.27 25.620.0036,164.000 Local 1,331,694.21

Base 0.00 1,729.27 25.62 1,331,694.21

COMMON STOCK NPV680033107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOLD NATIONAL BANCORP

21,395.000 NHDG Local 10.640000 0.00 0.00 0.00 227,642.801.000000

Base 10.640000 0.00 0.00 0.00 227,642.80

COMMON STOCK USD1.680223104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOLD REPUBLIC INTL CORP

5,900.000 NHHY Local 8.920000 0.00 0.00 0.00 52,628.001.000000

Base 8.920000 0.00 0.00 0.00 52,628.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,900.000 NHDG Local 8.440000 0.00 29.50 0.96 49,765.541.000000

Base 8.440000 0.00 29.50 0.96 49,765.54

680223104 Total

29.50 0.960.0011,800.000 Local 102,393.54

Base 0.00 29.50 0.96 102,393.54

COMMON STOCK USD1.680665205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOLIN CORP

7,300.000 NHDG Local 19.260000 0.00 0.00 0.00 140,598.001.000000

Base 19.260000 0.00 0.00 0.00 140,598.00

09 Nov 2011 15 Nov 2011 USD/DTC 0.02INSTINET

5,330.000 NHHO Local 18.852800 0.00 106.60 1.93 100,376.891.000000

Base 18.852800 0.00 106.60 1.93 100,376.89

09 Nov 2011 15 Nov 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

5,930.000 NHHO Local 18.939600 0.00 237.20 2.16 112,072.471.000000

Base 18.939600 0.00 237.20 2.16 112,072.47

10 Nov 2011 16 Nov 2011 USD/DTC 0.02INSTINET

6,140.000 NHHO Local 18.811100 0.00 122.80 2.22 115,375.131.000000

Base 18.811100 0.00 122.80 2.22 115,375.13

11 Nov 2011 16 Nov 2011 USD/DTC 0.02INSTINET

4,250.000 NHHO Local 19.310300 0.00 85.00 1.58 81,982.201.000000

Base 19.310300 0.00 85.00 1.58 81,982.20

14 Nov 2011 17 Nov 2011 USD/DTC 0.02INSTINET

2,460.000 NHHO Local 19.123400 0.00 49.20 0.91 46,993.451.000000

Base 19.123400 0.00 49.20 0.91 46,993.45
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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

680665205 Total

600.80 8.800.0031,410.000 Local 597,398.14

Base 0.00 600.80 8.80 597,398.14

COMMON STOCK NPV68162K106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOLYMPIC STEEL INC

2,000.000 NHDG Local 17.700000 0.00 0.00 0.00 35,400.001.000000

Base 17.700000 0.00 0.00 0.00 35,400.00

COMMON STOCK USD1.681904108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOMNICARE INC

2,100.000 NHHY Local 25.430000 0.00 0.00 0.00 53,403.001.000000

Base 25.430000 0.00 0.00 0.00 53,403.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 22.381700 0.00 10.50 0.91 46,990.161.000000

Base 22.381700 0.00 10.50 0.91 46,990.16

681904108 Total

10.50 0.910.004,200.000 Local 100,393.16

Base 0.00 10.50 0.91 100,393.16

COMMON STOCK USD.15681919106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OMNICOM GROUP

500.000 NHIH Local 43.191000 0.00 5.00 0.41 21,590.091.000000

Base 43.191000 0.00 5.00 0.41 21,590.09

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 43.150500 0.00 19.00 1.57 81,965.381.000000

Base 43.150500 0.00 19.00 1.57 81,965.38

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDM Local 43.560000 0.00 0.00 0.00 104,544.001.000000

Base 43.560000 0.00 0.00 0.00 104,544.00
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Base Currency: USD - US DOLLAR

681919106 Total

24.00 1.980.004,800.000 Local 208,099.47

Base 0.00 24.00 1.98 208,099.47

REIT USD.1681936100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOMEGA HEALTHCARE INVESTORS

1,200.000 NHDG Local 16.250000 0.00 0.00 0.00 19,500.001.000000

Base 16.250000 0.00 0.00 0.00 19,500.00

COMMON STOCK USD.0168210P107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOMEGA PROTEIN CORP

3,800.000 NHDG Local 9.540000 0.00 0.00 0.00 36,252.001.000000

Base 9.540000 0.00 0.00 0.00 36,252.00

COMMON STOCK682128103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOMNIVISION TECHNOLOGIES INC

2,800.000 NHDG Local 16.260000 0.00 0.00 0.00 45,528.001.000000

Base 16.260000 0.00 0.00 0.00 45,528.00

COMMON STOCK68213N109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOMNICELL INC

3,700.000 NHDG Local 14.610000 0.00 0.00 0.00 54,057.001.000000

Base 14.610000 0.00 0.00 0.00 54,057.00

COMMON STOCK USD.01682159108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHON ASSIGNMENT INC

7,400.000 NHDG Local 8.860000 0.00 0.00 0.00 65,564.001.000000

Base 8.860000 0.00 0.00 0.00 65,564.00

COMMON STOCK68216R107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOMNIAMERICAN BANCORP INC

2,600.000 NHDG Local 13.990000 0.00 0.00 0.00 36,374.001.000000

Base 13.990000 0.00 0.00 0.00 36,374.00

COMMON STOCK NPV682324108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHONCOTHYREON INC

2,700.000 NHDG Local 6.360000 0.00 0.00 0.00 17,172.001.000000

Base 6.360000 0.00 0.00 0.00 17,172.00
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REIT USD1.682406103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHONE LIBERTY PROPERTIES INC

2,400.000 NHDG Local 15.210000 0.00 0.00 0.00 36,504.001.000000

Base 15.210000 0.00 0.00 0.00 36,504.00

COMMON STOCK USD.0168243Q106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH1 800 FLOWERS.COM INC CL A

5,400.000 NHDG Local 2.480000 0.00 0.00 0.00 13,392.001.000000

Base 2.480000 0.00 0.00 0.00 13,392.00

COMMON STOCK USD.01682680103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCONEOK INC

400.000 NHIH Local 78.345000 0.00 4.00 0.60 31,333.401.000000

Base 78.345000 0.00 4.00 0.60 31,333.40

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 78.621000 0.00 5.00 0.75 39,304.751.000000

Base 78.621000 0.00 5.00 0.75 39,304.75

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHY Local 66.040000 0.00 0.00 0.00 118,872.001.000000

Base 66.040000 0.00 0.00 0.00 118,872.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 63.135600 0.00 9.00 2.19 113,632.891.000000

Base 63.135600 0.00 9.00 2.19 113,632.89

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,340.000 NHDM Local 72.070000 0.00 20.10 1.86 96,551.841.000000

Base 72.070000 0.00 20.10 1.86 96,551.84

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 78.210000 0.00 0.00 0.00 70,389.001.000000

Base 78.210000 0.00 0.00 0.00 70,389.00
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Base Currency: USD - US DOLLAR

682680103 Total

38.10 5.400.006,740.000 Local 470,083.88

Base 0.00 38.10 5.40 470,083.88

COMMON STOCK683718308 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOPENWAVE SYSTEMS INC

13,700.000 NHDG Local 1.560000 0.00 0.00 0.00 21,372.001.000000

Base 1.560000 0.00 0.00 0.00 21,372.00

COMMON STOCK68375Q403 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOPLINK COMMUNICATIONS INC

2,700.000 NHDG Local 15.740000 0.00 0.00 0.00 42,498.001.000000

Base 15.740000 0.00 0.00 0.00 42,498.00

COMMON STOCK USD.0168375V105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOPNEXT INC

9,800.000 NHDG Local 1.190000 0.00 0.00 0.00 11,662.001.000000

Base 1.190000 0.00 0.00 0.00 11,662.00

COMMON STOCK NPV683797104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOPPENHEIMER HOLDINGS CL A

2,300.000 NHDG Local 16.290000 0.00 0.00 0.00 37,467.001.000000

Base 16.290000 0.00 0.00 0.00 37,467.00

COMMON STOCK USD.0168389X105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ORACLE CORP

7,200.000 NHIH Local 32.656600 0.00 72.00 4.51 235,051.011.000000

Base 32.656600 0.00 72.00 4.51 235,051.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

27,300.000 NHIH Local 32.717800 0.00 273.00 17.15 892,905.791.000000

Base 32.717800 0.00 273.00 17.15 892,905.79

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

34,500.000 NHDM Local 32.300000 0.00 0.00 0.00 1,114,350.001.000000

Base 32.300000 0.00 0.00 0.00 1,114,350.00
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Base Currency: USD - US DOLLAR

68389X105 Total

345.00 21.660.0069,000.000 Local 2,242,306.80

Base 0.00 345.00 21.66 2,242,306.80

COMMON STOCK68555P100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHORBCOMM INC

7,800.000 NHDG Local 2.680000 0.00 0.00 0.00 20,904.001.000000

Base 2.680000 0.00 0.00 0.00 20,904.00

COMMON STOCK USD.01685564106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHORBITAL SCIENCES CORP

7,800.000 NHDG Local 13.390000 0.00 0.00 0.00 104,442.001.000000

Base 13.390000 0.00 0.00 0.00 104,442.00

COMMON STOCK USD.0168557K109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHORBITZ WORLDWIDE INC

4,600.000 NHDG Local 1.890000 0.00 0.00 0.00 8,694.001.000000

Base 1.890000 0.00 0.00 0.00 8,694.00

COMMON STOCK USD1.68618W100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHORIENTAL FINANCIAL GROUP

10,200.000 NHDG Local 10.670000 0.00 0.00 0.00 108,834.001.000000

Base 10.670000 0.00 0.00 0.00 108,834.00

COMMON STOCK USD.0168628V308 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHORION MARINE GROUP INC

6,000.000 NHDG Local 6.080000 0.00 0.00 0.00 36,480.001.000000

Base 6.080000 0.00 0.00 0.00 36,480.00

COMMON STOCK USD.0168633D103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHORITANI FINANCIAL CORP

11,700.000 NHDG Local 13.050000 0.00 0.00 0.00 152,685.001.000000

Base 13.050000 0.00 0.00 0.00 152,685.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,600.000 NHHZ Local 12.514400 0.00 39.00 0.63 32,497.811.000000

Base 12.514400 0.00 39.00 0.63 32,497.81
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Base Currency: USD - US DOLLAR

68633D103 Total

39.00 0.630.0014,300.000 Local 185,182.81

Base 0.00 39.00 0.63 185,182.81

COMMON STOCK686688102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHORMAT TECHNOLOGIES INC

4,000.000 NHDG Local 19.120000 0.00 0.00 0.00 76,480.001.000000

Base 19.120000 0.00 0.00 0.00 76,480.00

COMMON STOCK NPV687380105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHORRSTOWN FINL SERVICES INC

1,500.000 NHDG Local 12.800000 0.00 0.00 0.00 19,200.001.000000

Base 12.800000 0.00 0.00 0.00 19,200.00

COMMON STOCK USD.01688239201 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOSHKOSH CORP

1,600.000 NHHY Local 15.740000 0.00 0.00 0.00 25,184.001.000000

Base 15.740000 0.00 0.00 0.00 25,184.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 14.341900 0.00 8.00 0.45 22,938.591.000000

Base 14.341900 0.00 8.00 0.45 22,938.59

688239201 Total

8.00 0.450.003,200.000 Local 48,122.59

Base 0.00 8.00 0.45 48,122.59

LP68899Z921 30 Jun 2010 USD/BOSREDEMPTIONOSCAR S SCHAFER + PART II

12,180,000.000 NHHG Local 0.759537 0.00 0.00 0.00 9,251,171.411.000000

Base 0.759537 0.00 0.00 0.00 9,251,171.41

30 Jun 2010 CANCEL USD/BOSREDEMPTION

-12,180,000.000 NHHG Local 0.759537 0.00 0.00 0.00 -9,251,171.411.000000

Base 0.759537 0.00 0.00 0.00 -9,251,171.41
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

68899Z921 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK USD5.689648103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOTTER TAIL CORP

7,600.000 NHDG Local 18.920000 0.00 0.00 0.00 143,792.001.000000

Base 18.920000 0.00 0.00 0.00 143,792.00

COMMON STOCK690027206 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOUTDOOR CHANNEL HOLDINGS INC

3,200.000 NHDG Local 6.740000 0.00 0.00 0.00 21,568.001.000000

Base 6.740000 0.00 0.00 0.00 21,568.00

COMMON STOCK USD1.690368105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOVERSEAS SHIPHOLDING GROUP

6,100.000 NHDG Local 13.530000 0.00 0.00 0.00 82,533.001.000000

Base 13.530000 0.00 0.00 0.00 82,533.00

COMMON STOCK USD2.690732102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOWENS + MINOR INC

2,700.000 NHDG Local 29.790000 0.00 0.00 0.00 80,433.001.000000

Base 29.790000 0.00 0.00 0.00 80,433.00

11 Oct 2011 14 Oct 2011 USD/DTC 0.04BNY CONVERGEX

1,610.000 NHHO Local 29.573900 0.00 64.40 0.92 47,548.661.000000

Base 29.573900 0.00 64.40 0.92 47,548.66

09 Nov 2011 15 Nov 2011 USD/DTC 0.02STIFEL NICOLAUS + CO INC

2,900.000 NHHO Local 30.058000 0.00 58.00 1.68 87,108.521.000000

Base 30.058000 0.00 58.00 1.68 87,108.52

15 Nov 2011 18 Nov 2011 USD/DTC 0.03HEEVERS &CO. INC.

2,590.000 NHHO Local 30.211300 0.00 77.70 1.51 78,168.061.000000

Base 30.211300 0.00 77.70 1.51 78,168.06
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08 Dec 2011 13 Dec 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

1,540.000 NHHO Local 28.962800 0.00 61.60 0.86 44,540.251.000000

Base 28.962800 0.00 61.60 0.86 44,540.25

09 Dec 2011 14 Dec 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

7,030.000 NHHO Local 28.738900 0.00 281.20 3.88 201,749.391.000000

Base 28.738900 0.00 281.20 3.88 201,749.39

12 Dec 2011 15 Dec 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,060.000 NHHO Local 28.118300 0.00 151.80 2.74 142,124.061.000000

Base 28.118300 0.00 151.80 2.74 142,124.06

690732102 Total

694.70 11.590.0023,430.000 Local 681,671.94

Base 0.00 694.70 11.59 681,671.94

COMMON STOCK690742101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHOWENS CORNING

2,200.000 NHHY Local 21.680000 0.00 0.00 0.00 47,696.001.000000

Base 21.680000 0.00 0.00 0.00 47,696.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 20.355200 0.00 11.00 0.86 44,769.581.000000

Base 20.355200 0.00 11.00 0.86 44,769.58

690742101 Total

11.00 0.860.004,400.000 Local 92,465.58

Base 0.00 11.00 0.86 92,465.58

COMMON STOCK USD.01690768403 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.OWENS ILLINOIS INC

600.000 NHIH Local 20.266700 0.00 6.00 0.23 12,153.791.000000

Base 20.266700 0.00 6.00 0.23 12,153.79
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 20.335000 0.00 3.00 0.12 6,097.381.000000

Base 20.335000 0.00 3.00 0.12 6,097.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 20.330800 0.00 6.00 0.23 12,192.251.000000

Base 20.330800 0.00 6.00 0.23 12,192.25

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHY Local 15.120000 0.00 0.00 0.00 43,848.001.000000

Base 15.120000 0.00 0.00 0.00 43,848.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 14.006200 0.00 14.50 0.78 40,602.701.000000

Base 14.006200 0.00 14.50 0.78 40,602.70

10 Oct 2011 13 Oct 2011 USD/DTC 0.03MR BEAL &COMPANY

12,174.000 NHEZ Local 16.061600 0.00 365.22 3.76 195,164.941.000000

Base 16.061600 0.00 365.22 3.76 195,164.94

11 Oct 2011 14 Oct 2011 USD/DTC 0.03MR BEAL &COMPANY

12,193.000 NHEZ Local 15.953800 0.00 365.79 3.74 194,155.151.000000

Base 15.953800 0.00 365.79 3.74 194,155.15

12 Oct 2011 17 Oct 2011 USD/DTC 0.03MR BEAL &COMPANY

12,193.000 NHEZ Local 16.550600 0.00 365.79 3.88 201,431.801.000000

Base 16.550600 0.00 365.79 3.88 201,431.80

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 20.770000 0.00 0.00 0.00 31,155.001.000000

Base 20.770000 0.00 0.00 0.00 31,155.00

690768403 Total

1,126.30 12.740.0045,360.000 Local 736,801.01

Base 0.00 1,126.30 12.74 736,801.01
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COMMON STOCK USD.0169318J100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPC CONNECTION INC

2,000.000 NHDG Local 8.430000 0.00 0.00 0.00 16,860.001.000000

Base 8.430000 0.00 0.00 0.00 16,860.00

COMMON STOCK USD.0169329Y104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPDL BIOPHARMA INC

5,600.000 NHDG Local 5.700000 0.00 0.00 0.00 31,920.001.000000

Base 5.700000 0.00 0.00 0.00 31,920.00

COMMON STOCK NPV69331C108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COP G + E CORP

3,500.000 NHIH Local 39.529800 0.00 35.00 2.66 138,316.641.000000

Base 39.529800 0.00 35.00 2.66 138,316.64

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,500.000 NHHY Local 42.310000 0.00 0.00 0.00 317,325.001.000000

Base 42.310000 0.00 0.00 0.00 317,325.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDG Local 40.803800 0.00 37.50 5.88 305,985.121.000000

Base 40.803800 0.00 37.50 5.88 305,985.12

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHDM Local 40.020000 0.00 0.00 0.00 140,070.001.000000

Base 40.020000 0.00 0.00 0.00 140,070.00

69331C108 Total

72.50 8.540.0022,000.000 Local 901,696.76

Base 0.00 72.50 8.54 901,696.76

COMMON STOCK USD.01693320202 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPHH CORP

12,900.000 NHDG Local 16.380000 0.00 0.00 0.00 211,302.001.000000

Base 16.380000 0.00 0.00 0.00 211,302.00
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COMMON STOCK69333Y108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPF CHANG S CHINA BISTRO INC

400.000 NHDG Local 27.350000 0.00 0.00 0.00 10,940.001.000000

Base 27.350000 0.00 0.00 0.00 10,940.00

COMMON STOCK693366205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPICO HOLDINGS INC

5,000.000 NHDG Local 21.110000 0.00 0.00 0.00 105,550.001.000000

Base 21.110000 0.00 0.00 0.00 105,550.00

COMMON STOCK USD.169336T205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPHI INC NON VOTING

2,900.000 NHDG Local 20.610000 0.00 0.00 0.00 59,769.001.000000

Base 20.610000 0.00 0.00 0.00 59,769.00

COMMON STOCK693417107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPLX TECHNOLOGY INC

10,000.000 NHDG Local 3.030000 0.00 0.00 0.00 30,300.001.000000

Base 3.030000 0.00 0.00 0.00 30,300.00

COMMON STOCK69344F106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPMC   SIERRA INC

3,800.000 NHHY Local 5.980000 0.00 0.00 0.00 22,724.001.000000

Base 5.980000 0.00 0.00 0.00 22,724.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHDG Local 5.831500 0.00 19.00 0.43 22,140.271.000000

Base 5.831500 0.00 19.00 0.43 22,140.27

69344F106 Total

19.00 0.430.007,600.000 Local 44,864.27

Base 0.00 19.00 0.43 44,864.27

COMMON STOCK USD.0169344M101 19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.PMI GROUP INC/THE

20,600.000 NHHZ Local 0.029000 0.00 309.00 0.02 288.381.000000

Base 0.029000 0.00 309.00 0.02 288.38
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COMMON STOCK USD5.693475105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PNC FINANCIAL SERVICES GROUP

700.000 NHIH Local 52.981100 0.00 7.00 0.71 37,079.061.000000

Base 52.981100 0.00 7.00 0.71 37,079.06

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,900.000 NHIH Local 53.624700 0.00 39.00 4.02 209,093.311.000000

Base 53.624700 0.00 39.00 4.02 209,093.31

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,900.000 NHHY Local 48.190000 0.00 0.00 0.00 477,081.001.000000

Base 48.190000 0.00 0.00 0.00 477,081.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,900.000 NHDG Local 45.417600 0.00 49.50 8.64 449,576.101.000000

Base 45.417600 0.00 49.50 8.64 449,576.10

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHDM Local 52.810000 0.00 0.00 0.00 242,926.001.000000

Base 52.810000 0.00 0.00 0.00 242,926.00

693475105 Total

95.50 13.370.0029,000.000 Local 1,415,755.47

Base 0.00 95.50 13.37 1,415,755.47

ADR693483109 05 Dec 2011 08 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.POSCO ADR

4,281.000 NHHJ Local 87.294401 0.00 57.79 7.18 373,642.361.000000

Base 87.294401 0.00 57.79 7.18 373,642.36

05 Dec 2011 08 Dec 2011 USD/DTC 0.02MERRILL LYNCH PIERCE FENNER + SMITH

11,300.000 NHIL Local 87.027100 0.00 169.50 18.89 983,217.841.000000

Base 87.027100 0.00 169.50 18.89 983,217.84
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06 Dec 2011 09 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

6,275.000 NHHJ Local 87.000000 0.00 84.71 10.49 545,829.801.000000

Base 87.000000 0.00 84.71 10.49 545,829.80

06 Dec 2011 09 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

9,316.000 NHHJ Local 86.918200 0.00 125.77 15.55 809,588.631.000000

Base 86.918200 0.00 125.77 15.55 809,588.63

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHHJ Local 79.860000 0.00 0.00 0.00 487,146.001.000000

Base 79.860000 0.00 0.00 0.00 487,146.00

693483109 Total

437.77 52.110.0037,272.000 Local 3,199,424.63

Base 0.00 437.77 52.11 3,199,424.63

COMMON STOCK NPV69349H107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPNM RESOURCES INC

19,600.000 NHDG Local 17.150000 0.00 0.00 0.00 336,140.001.000000

Base 17.150000 0.00 0.00 0.00 336,140.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,300.000 NHHZ Local 17.107200 0.00 34.50 0.76 39,311.301.000000

Base 17.107200 0.00 34.50 0.76 39,311.30

69349H107 Total

34.50 0.760.0021,900.000 Local 375,451.30

Base 0.00 34.50 0.76 375,451.30

COMMON STOCK693506107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PPG INDUSTRIES INC

1,300.000 NHIH Local 86.297700 0.00 13.00 2.15 112,171.861.000000

Base 86.297700 0.00 13.00 2.15 112,171.86
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 87.290000 0.00 0.00 0.00 113,477.001.000000

Base 87.290000 0.00 0.00 0.00 113,477.00

693506107 Total

13.00 2.150.002,600.000 Local 225,648.86

Base 0.00 13.00 2.15 225,648.86

COMMON STOCK USD.0169351T106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPPL CORPORATION

5,000.000 NHIH Local 29.624500 0.00 50.00 2.84 148,069.661.000000

Base 29.624500 0.00 50.00 2.84 148,069.66

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,800.000 NHHY Local 28.540000 0.00 0.00 0.00 308,232.001.000000

Base 28.540000 0.00 0.00 0.00 308,232.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,800.000 NHDG Local 27.215400 0.00 54.00 5.65 293,866.671.000000

Base 27.215400 0.00 54.00 5.65 293,866.67

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHDM Local 29.860000 0.00 0.00 0.00 149,300.001.000000

Base 29.860000 0.00 0.00 0.00 149,300.00

69351T106 Total

104.00 8.490.0031,600.000 Local 899,468.33

Base 0.00 104.00 8.49 899,468.33

REIT USD.0169360J107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPS BUSINESS PARKS INC/CA

3,300.000 NHDG Local 47.500000 0.00 0.00 0.00 156,750.001.000000

Base 47.500000 0.00 0.00 0.00 156,750.00
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COMMON STOCK USD1.693656100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPVH CORP

900.000 NHHY Local 58.240000 0.00 0.00 0.00 52,416.001.000000

Base 58.240000 0.00 0.00 0.00 52,416.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 54.529000 0.00 4.50 0.95 49,070.651.000000

Base 54.529000 0.00 4.50 0.95 49,070.65

15 Nov 2011 18 Nov 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

8,713.000 NHIB Local 69.538100 0.00 348.52 11.64 605,525.311.000000

Base 69.538100 0.00 348.52 11.64 605,525.31

693656100 Total

353.02 12.590.0010,513.000 Local 707,011.96

Base 0.00 353.02 12.59 707,011.96

COMMON STOCK USD1.693718108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PACCAR INC

500.000 NHIH Local 40.662000 0.00 5.00 0.39 20,325.611.000000

Base 40.662000 0.00 5.00 0.39 20,325.61

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 40.757400 0.00 30.00 2.35 122,239.851.000000

Base 40.757400 0.00 30.00 2.35 122,239.85

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHDM Local 41.300000 0.00 0.00 0.00 144,550.001.000000

Base 41.300000 0.00 0.00 0.00 144,550.00

693718108 Total

35.00 2.740.007,000.000 Local 287,115.46

Base 0.00 35.00 2.74 287,115.46
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COMMON STOCK USD.0169373H106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPACER INTERNATIONAL INC

7,000.000 NHDG Local 3.950000 0.00 0.00 0.00 27,650.001.000000

Base 3.950000 0.00 0.00 0.00 27,650.00

COMMON STOCK69404D108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPACIFIC BIOSCIENCES OF CALIF

6,100.000 NHDG Local 3.320000 0.00 0.00 0.00 20,252.001.000000

Base 3.320000 0.00 0.00 0.00 20,252.00

COMMON STOCK NPV69404P200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPACIFIC CAPITAL BANCORP

800.000 NHDG Local 24.930000 0.00 0.00 0.00 19,944.001.000000

Base 24.930000 0.00 0.00 0.00 19,944.00

COMMON STOCK NPV69412V108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPACIFIC CONTINENTAL CORP

4,000.000 NHDG Local 7.730000 0.00 0.00 0.00 30,920.001.000000

Base 7.730000 0.00 0.00 0.00 30,920.00

COMMON STOCK USD.01694873100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPACIFIC SUNWEAR OF CALIF

10,700.000 NHDG Local 1.210000 0.00 0.00 0.00 12,947.001.000000

Base 1.210000 0.00 0.00 0.00 12,947.00

COMMON STOCK NPV695263103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPACWEST BANCORP

6,700.000 NHDG Local 15.080000 0.00 0.00 0.00 101,036.001.000000

Base 15.080000 0.00 0.00 0.00 101,036.00

COMMON STOCK USD.01695459107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPAETEC HOLDING CORP

8,400.000 NHDG Local 5.380000 0.00 0.00 0.00 45,192.001.000000

Base 5.380000 0.00 0.00 0.00 45,192.00

01 Dec 2011 01 Dec 2011 USD/DTCMERGER NON CASH

14,140.000 NHHZ Local 4.784751 0.00 0.00 0.00 67,656.391.000000

Base 4.784751 0.00 0.00 0.00 67,656.39



Prepared by State StreetPage 2994

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Dec 2011 01 Dec 2011 USD/DTCMERGER NON CASH

11,200.000 NHIH Local 5.380233 0.00 0.00 0.00 60,258.621.000000

Base 5.380233 0.00 0.00 0.00 60,258.62

695459107 Total

0.00 0.000.0033,740.000 Local 173,107.01

Base 0.00 0.00 0.00 173,107.01

COMMON STOCK USD.1696429307 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PALL CORP

1,200.000 NHIH Local 53.655800 0.00 12.00 1.24 64,373.721.000000

Base 53.655800 0.00 12.00 1.24 64,373.72

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 52.710000 0.00 0.00 0.00 63,252.001.000000

Base 52.710000 0.00 0.00 0.00 63,252.00

696429307 Total

12.00 1.240.002,400.000 Local 127,625.72

Base 0.00 12.00 1.24 127,625.72

COMMON STOCK USD.01697529303 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPALOMAR MEDICAL TECHNOLOGIES

4,200.000 NHDG Local 8.230000 0.00 0.00 0.00 34,566.001.000000

Base 8.230000 0.00 0.00 0.00 34,566.00

COMMON STOCK USD.01698657103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPANTRY INC

4,900.000 NHDG Local 12.650000 0.00 0.00 0.00 61,985.001.000000

Base 12.650000 0.00 0.00 0.00 61,985.00

COMMON STOCK USD.0169888P106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPAR PHARMACEUTICAL COS INC

2,600.000 NHDG Local 29.730000 0.00 0.00 0.00 77,298.001.000000

Base 29.730000 0.00 0.00 0.00 77,298.00
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COMMON STOCK USD.01699173209 10 Nov 2011 16 Nov 2011 USD/DTC 0.05BNY CONVERGEXPARAMETRIC TECHNOLOGY CORP

9,796.000 NHIB Local 20.867600 0.00 489.80 3.93 203,925.281.000000

Base 20.867600 0.00 489.80 3.93 203,925.28

COMMON STOCK USD.01699462107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPAREXEL INTERNATIONAL CORP

1,300.000 NHDG Local 20.830000 0.00 0.00 0.00 27,079.001.000000

Base 20.830000 0.00 0.00 0.00 27,079.00

COMMON STOCK USD.1700416209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPARK ELECTROCHEMICAL CORP

4,600.000 NHDG Local 23.510000 0.00 0.00 0.00 108,146.001.000000

Base 23.510000 0.00 0.00 0.00 108,146.00

COMMON STOCK NPV700658107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPARK NATIONAL CORP

2,900.000 NHDG Local 55.310000 0.00 0.00 0.00 160,399.001.000000

Base 55.310000 0.00 0.00 0.00 160,399.00

COMMON STOCK USD.0170086Y105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPARK STERLING CORP

6,400.000 NHDG Local 3.690000 0.00 0.00 0.00 23,616.001.000000

Base 3.690000 0.00 0.00 0.00 23,616.00

COMMON STOCK701081101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPARKER DRILLING CO

26,300.000 NHDG Local 4.810000 0.00 0.00 0.00 126,503.001.000000

Base 4.810000 0.00 0.00 0.00 126,503.00

COMMON STOCK USD.5701094104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PARKER HANNIFIN CORP

1,400.000 NHIH Local 84.745700 0.00 14.00 2.28 118,627.701.000000

Base 84.745700 0.00 14.00 2.28 118,627.70

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHHY Local 63.130000 0.00 0.00 0.00 107,321.001.000000

Base 63.130000 0.00 0.00 0.00 107,321.00



Prepared by State StreetPage 2996

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 60.721500 0.00 8.50 1.99 103,216.061.000000

Base 60.721500 0.00 8.50 1.99 103,216.06

04 Oct 2011 07 Oct 2011 USD/DTC 0.02MR BEAL &COMPANY

3,550.000 NHEY Local 60.356000 0.00 71.00 4.12 214,188.681.000000

Base 60.356000 0.00 71.00 4.12 214,188.68

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 84.200000 0.00 0.00 0.00 117,880.001.000000

Base 84.200000 0.00 0.00 0.00 117,880.00

701094104 Total

93.50 8.390.009,750.000 Local 661,233.44

Base 0.00 93.50 8.39 661,233.44

REIT USD.00170159Q104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPARKWAY PROPERTIES INC

4,800.000 NHDG Local 11.300000 0.00 0.00 0.00 54,240.001.000000

Base 11.300000 0.00 0.00 0.00 54,240.00

COMMON STOCK USD.0170336T104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPATRIOT COAL CORP

1,400.000 NHDG Local 9.860000 0.00 0.00 0.00 13,804.001.000000

Base 9.860000 0.00 0.00 0.00 13,804.00

COMMON STOCK USD.170337B102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPATRIOT TRANSPORTATION HLDG

1,300.000 NHDG Local 20.970000 0.00 0.00 0.00 27,261.001.000000

Base 20.970000 0.00 0.00 0.00 27,261.00

COMMON STOCK USD.01703395103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PATTERSON COS INC

800.000 NHIH Local 29.970000 0.00 8.00 0.46 23,967.541.000000

Base 29.970000 0.00 8.00 0.46 23,967.54
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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

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHY Local 28.630000 0.00 0.00 0.00 31,493.001.000000

Base 28.630000 0.00 0.00 0.00 31,493.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 27.305500 0.00 5.50 0.58 30,029.971.000000

Base 27.305500 0.00 5.50 0.58 30,029.97

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 29.930000 0.00 0.00 0.00 23,944.001.000000

Base 29.930000 0.00 0.00 0.00 23,944.00

703395103 Total

13.50 1.040.003,800.000 Local 109,434.51

Base 0.00 13.50 1.04 109,434.51

COMMON STOCK USD.01703481101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPATTERSON UTI ENERGY INC

2,500.000 NHHY Local 17.340000 0.00 0.00 0.00 43,350.001.000000

Base 17.340000 0.00 0.00 0.00 43,350.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 15.810000 0.00 12.50 0.76 39,511.741.000000

Base 15.810000 0.00 12.50 0.76 39,511.74

703481101 Total

12.50 0.760.005,000.000 Local 82,861.74

Base 0.00 12.50 0.76 82,861.74

COMMON STOCK USD.01704326107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCPAYCHEX INC

2,800.000 NHIH Local 29.075000 0.00 28.00 1.56 81,380.441.000000

Base 29.075000 0.00 28.00 1.56 81,380.44
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 29.120000 0.00 0.00 0.00 81,536.001.000000

Base 29.120000 0.00 0.00 0.00 81,536.00

704326107 Total

28.00 1.560.005,600.000 Local 162,916.44

Base 0.00 28.00 1.56 162,916.44

COMMON STOCK USD.01704549104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PEABODY ENERGY CORP

1,000.000 NHIH Local 39.590500 0.00 10.00 0.76 39,579.741.000000

Base 39.590500 0.00 10.00 0.76 39,579.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 39.535000 0.00 3.00 0.23 11,857.271.000000

Base 39.535000 0.00 3.00 0.23 11,857.27

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 39.761300 0.00 15.00 1.15 59,625.801.000000

Base 39.761300 0.00 15.00 1.15 59,625.80

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 39.840000 0.00 0.00 0.00 111,552.001.000000

Base 39.840000 0.00 0.00 0.00 111,552.00

704549104 Total

28.00 2.140.005,600.000 Local 222,614.81

Base 0.00 28.00 2.14 222,614.81

REIT USD.0170509V100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEBBLEBROOK HOTEL TRUST

11,452.000 NHDG Local 15.260000 0.00 0.00 0.00 174,757.521.000000

Base 15.260000 0.00 0.00 0.00 174,757.52
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.0170686R104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENDRELL CORP

12,400.000 NHDG Local 2.400000 0.00 0.00 0.00 29,760.001.000000

Base 2.400000 0.00 0.00 0.00 29,760.00

COMMON STOCK USD1.707051108 07 Oct 2011 13 Oct 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INCPENFORD CORP

6,800.000 NHDY Local 5.766600 0.00 136.00 0.76 39,076.121.000000

Base 5.766600 0.00 136.00 0.76 39,076.12

18 Oct 2011 21 Oct 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

13,102.000 NHDY Local 5.786300 0.00 262.04 1.46 75,548.601.000000

Base 5.786300 0.00 262.04 1.46 75,548.60

707051108 Total

398.04 2.220.0019,902.000 Local 114,624.72

Base 0.00 398.04 2.22 114,624.72

COMMON STOCK USD.01707569109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENN NATIONAL GAMING INC

1,500.000 NHHY Local 33.290000 0.00 0.00 0.00 49,935.001.000000

Base 33.290000 0.00 0.00 0.00 49,935.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 33.067000 0.00 7.50 0.96 49,592.041.000000

Base 33.067000 0.00 7.50 0.96 49,592.04

707569109 Total

7.50 0.960.003,000.000 Local 99,527.04

Base 0.00 7.50 0.96 99,527.04

COMMON STOCK USD.01707882106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENN VIRGINIA CORP

10,500.000 NHDG Local 5.690000 0.00 0.00 0.00 59,745.001.000000

Base 5.690000 0.00 0.00 0.00 59,745.00
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK708062104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENNANTPARK INVESTMENT CORP

10,300.000 NHDG Local 9.630000 0.00 0.00 0.00 99,189.001.000000

Base 9.630000 0.00 0.00 0.00 99,189.00

20 Oct 2011 20 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.535 NHHZ Local 7.121495 0.00 0.00 0.00 3.811.000000

Base 7.121495 0.00 0.00 0.00 3.81

708062104 Total

0.00 0.000.0010,300.535 Local 99,192.81

Base 0.00 0.00 0.00 99,192.81

COMMON STOCK USD.5708160106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.J.C. PENNEY CO INC

1,200.000 NHIH Local 32.114600 0.00 12.00 0.74 38,524.781.000000

Base 32.114600 0.00 12.00 0.74 38,524.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 32.330000 0.00 1.00 0.06 3,231.941.000000

Base 32.330000 0.00 1.00 0.06 3,231.94

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHHY Local 26.780000 0.00 0.00 0.00 77,662.001.000000

Base 26.780000 0.00 0.00 0.00 77,662.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,900.000 NHDG Local 26.891200 0.00 14.50 1.50 77,968.481.000000

Base 26.891200 0.00 14.50 1.50 77,968.48

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 32.980000 0.00 0.00 0.00 42,874.001.000000

Base 32.980000 0.00 0.00 0.00 42,874.00
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Base Currency: USD - US DOLLAR

708160106 Total

27.50 2.300.008,400.000 Local 240,261.20

Base 0.00 27.50 2.30 240,261.20

COMMON STOCK USD1.708254206 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENNICHUCK CORP

500.000 NHDG Local 28.350000 0.00 0.00 0.00 14,175.001.000000

Base 28.350000 0.00 0.00 0.00 14,175.00

COMMON STOCK708430103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENNS WOODS BANCORP INC

800.000 NHDG Local 36.930000 0.00 0.00 0.00 29,544.001.000000

Base 36.930000 0.00 0.00 0.00 29,544.00

REIT USD1.709102107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENN REAL ESTATE INVEST TST

12,500.000 NHDG Local 7.630000 0.00 0.00 0.00 95,375.001.000000

Base 7.630000 0.00 0.00 0.00 95,375.00

REIT USD.0170931T103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENNYMAC MORTGAGE INVESTMENT

6,200.000 NHDG Local 15.680000 0.00 0.00 0.00 97,216.001.000000

Base 15.680000 0.00 0.00 0.00 97,216.00

COMMON STOCK70959W103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENSKE AUTOMOTIVE GROUP INC

10,300.000 NHDG Local 18.490000 0.00 0.00 0.00 190,447.001.000000

Base 18.490000 0.00 0.00 0.00 190,447.00

COMMON STOCK709631105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPENTAIR INC

1,800.000 NHHY Local 32.010000 0.00 0.00 0.00 57,618.001.000000

Base 32.010000 0.00 0.00 0.00 57,618.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 31.140000 0.00 9.00 1.08 56,041.921.000000

Base 31.140000 0.00 9.00 1.08 56,041.92
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709631105 Total

9.00 1.080.003,600.000 Local 113,659.92

Base 0.00 9.00 1.08 113,659.92

COMMON STOCK NPV709789101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEOPLES BANCORP INC

2,300.000 NHDG Local 11.960000 0.00 0.00 0.00 27,508.001.000000

Base 11.960000 0.00 0.00 0.00 27,508.00

COMMON STOCK USD.01712704105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PEOPLE S UNITED FINANCIAL

2,800.000 NHIH Local 12.555600 0.00 28.00 0.67 35,127.011.000000

Base 12.555600 0.00 28.00 0.67 35,127.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 12.626000 0.00 5.00 0.12 6,307.881.000000

Base 12.626000 0.00 5.00 0.12 6,307.88

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHY Local 11.400000 0.00 0.00 0.00 63,840.001.000000

Base 11.400000 0.00 0.00 0.00 63,840.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 11.041100 0.00 28.00 1.19 61,800.971.000000

Base 11.041100 0.00 28.00 1.19 61,800.97

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHDM Local 12.510000 0.00 0.00 0.00 41,283.001.000000

Base 12.510000 0.00 0.00 0.00 41,283.00

712704105 Total

61.00 1.980.0017,800.000 Local 208,358.86

Base 0.00 61.00 1.98 208,358.86
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COMMON STOCK USD1.713278109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPEP BOYS MANNY MOE + JACK

12,100.000 NHDG Local 10.960000 0.00 0.00 0.00 132,616.001.000000

Base 10.960000 0.00 0.00 0.00 132,616.00

COMMON STOCK USD.01713291102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PEPCO HOLDINGS INC

500.000 NHIH Local 19.174000 0.00 5.00 0.18 9,581.821.000000

Base 19.174000 0.00 5.00 0.18 9,581.82

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 19.197000 0.00 15.00 0.55 28,779.951.000000

Base 19.197000 0.00 15.00 0.55 28,779.95

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,700.000 NHHY Local 18.920000 0.00 0.00 0.00 70,004.001.000000

Base 18.920000 0.00 0.00 0.00 70,004.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 17.897700 0.00 18.50 1.28 66,201.711.000000

Base 17.897700 0.00 18.50 1.28 66,201.71

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 19.390000 0.00 0.00 0.00 38,780.001.000000

Base 19.390000 0.00 0.00 0.00 38,780.00

713291102 Total

38.50 2.010.0011,400.000 Local 213,347.48

Base 0.00 38.50 2.01 213,347.48

COMMON STOCK713448108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPEPSICO INC

13,700.000 NHIH Local 64.758000 0.00 137.00 17.03 887,030.571.000000

Base 64.758000 0.00 137.00 17.03 887,030.57
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03 Oct 2011 06 Oct 2011 USD/DTC 0.03BNY CONVERGEX

28,451.000 NHEZ Local 60.675800 0.00 853.53 33.15 1,725,400.511.000000

Base 60.675800 0.00 853.53 33.15 1,725,400.51

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

13,700.000 NHDM Local 62.800000 0.00 0.00 0.00 860,360.001.000000

Base 62.800000 0.00 0.00 0.00 860,360.00

713448108 Total

990.53 50.180.0055,851.000 Local 3,472,791.08

Base 0.00 990.53 50.18 3,472,791.08

COMMON STOCK71375U101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPERFICIENT INC

1,600.000 NHDG Local 7.700000 0.00 0.00 0.00 12,320.001.000000

Base 7.700000 0.00 0.00 0.00 12,320.00

COMMON STOCK NPV713831105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPERICOM SEMICONDUCTOR CORP

4,900.000 NHDG Local 7.530000 0.00 0.00 0.00 36,897.001.000000

Base 7.530000 0.00 0.00 0.00 36,897.00

COMMON STOCK USD1.714046109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCPERKINELMER INC

200.000 NHIH Local 19.335000 0.00 2.00 0.07 3,864.931.000000

Base 19.335000 0.00 2.00 0.07 3,864.93

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 19.429400 0.00 8.00 0.30 15,535.221.000000

Base 19.429400 0.00 8.00 0.30 15,535.22

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHHY Local 19.210000 0.00 0.00 0.00 38,420.001.000000

Base 19.210000 0.00 0.00 0.00 38,420.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 18.690800 0.00 10.00 0.72 37,370.881.000000

Base 18.690800 0.00 10.00 0.72 37,370.88

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 19.450000 0.00 0.00 0.00 19,450.001.000000

Base 19.450000 0.00 0.00 0.00 19,450.00

714046109 Total

20.00 1.090.006,000.000 Local 114,641.03

Base 0.00 20.00 1.09 114,641.03

COMMON STOCK NPV714290103 16 Nov 2011 21 Nov 2011 USD/DTC 0.04COLLINS STEWART LLCPERRIGO CO

11,268.000 NHDZ Local 92.226400 0.00 450.72 19.96 1,038,736.401.000000

Base 92.226400 0.00 450.72 19.96 1,038,736.40

17 Nov 2011 22 Nov 2011 USD/DTC 0.04COLLINS STEWART LLC

2,032.000 NHDZ Local 90.794300 0.00 81.28 3.55 184,409.191.000000

Base 90.794300 0.00 81.28 3.55 184,409.19

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHDZ Local 98.843300 0.00 12.00 1.14 59,292.841.000000

Base 98.843300 0.00 12.00 1.14 59,292.84

714290103 Total

544.00 24.650.0013,900.000 Local 1,282,438.43

Base 0.00 544.00 24.65 1,282,438.43

COMMON STOCK USD.01716578109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPETROLEUM DEVELOPMENT CORP

5,400.000 NHDG Local 19.810000 0.00 0.00 0.00 106,974.001.000000

Base 19.810000 0.00 0.00 0.00 106,974.00
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COMMON STOCK716748108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPETROQUEST ENERGY INC

9,900.000 NHDG Local 6.160000 0.00 0.00 0.00 60,984.001.000000

Base 6.160000 0.00 0.00 0.00 60,984.00

COMMON STOCK USD.05717081103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PFIZER INC

2,000.000 NHIH Local 19.647300 0.00 20.00 0.75 39,273.851.000000

Base 19.647300 0.00 20.00 0.75 39,273.85

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

39,100.000 NHIH Local 19.676800 0.00 391.00 14.77 768,957.111.000000

Base 19.676800 0.00 391.00 14.77 768,957.11

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

26,600.000 NHIH Local 19.743000 0.00 266.00 10.08 524,887.721.000000

Base 19.743000 0.00 266.00 10.08 524,887.72

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

148,500.000 NHHY Local 17.680000 0.00 0.00 0.00 2,625,480.001.000000

Base 17.680000 0.00 0.00 0.00 2,625,480.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

148,500.000 NHDG Local 17.178600 0.00 742.50 48.98 2,550,230.621.000000

Base 17.178600 0.00 742.50 48.98 2,550,230.62

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

67,700.000 NHDM Local 19.790000 0.00 0.00 0.00 1,339,783.001.000000

Base 19.790000 0.00 0.00 0.00 1,339,783.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

253,100.000 NHDF Local 20.180000 0.00 2,531.00 98.07 5,104,928.931.000000

Base 20.180000 0.00 2,531.00 98.07 5,104,928.93

717081103 Total

3,950.50 172.650.00685,500.000 Local 12,953,541.23

Base 0.00 3,950.50 172.65 12,953,541.23
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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.05717124101 06 Dec 2011 06 Dec 2011 USD/DTCMERGERPHARMACEUTICAL PRODUCT DEVEL

44,300.000 NHDY Local 33.250000 0.00 0.00 0.00 1,472,975.001.000000

Base 33.250000 0.00 0.00 0.00 1,472,975.00

06 Dec 2011 06 Dec 2011 USD/DTCMERGER

5,840.000 NHEU Local 33.250000 0.00 0.00 0.00 194,180.001.000000

Base 33.250000 0.00 0.00 0.00 194,180.00

717124101 Total

0.00 0.000.0050,140.000 Local 1,667,155.00

Base 0.00 0.00 0.00 1,667,155.00

COMMON STOCK USD.0171714F104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPHARMERICA CORP

6,700.000 NHDG Local 14.080000 0.00 0.00 0.00 94,336.001.000000

Base 14.080000 0.00 0.00 0.00 94,336.00

COMMON STOCK NPV718172109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PHILIP MORRIS INTERNATIONAL

2,600.000 NHIH Local 71.311400 0.00 26.00 3.56 185,380.081.000000

Base 71.311400 0.00 26.00 3.56 185,380.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

12,000.000 NHIH Local 71.327500 0.00 120.00 16.43 855,793.571.000000

Base 71.327500 0.00 120.00 16.43 855,793.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 71.239200 0.00 6.00 0.82 42,736.701.000000

Base 71.239200 0.00 6.00 0.82 42,736.70

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHHY Local 62.380000 0.00 0.00 0.00 187,140.001.000000

Base 62.380000 0.00 0.00 0.00 187,140.00
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Asset ID Security Name/Description
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 61.639200 0.00 15.00 3.56 184,899.041.000000

Base 61.639200 0.00 15.00 3.56 184,899.04

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,200.000 NHDM Local 71.210000 0.00 0.00 0.00 1,082,392.001.000000

Base 71.210000 0.00 0.00 0.00 1,082,392.00

718172109 Total

167.00 24.370.0036,400.000 Local 2,538,341.39

Base 0.00 167.00 24.37 2,538,341.39

COMMON STOCK USD.01719405102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPHOTRONICS INC

13,500.000 NHDG Local 5.630000 0.00 0.00 0.00 76,005.001.000000

Base 5.630000 0.00 0.00 0.00 76,005.00

COMMON STOCK USD.01719427106 05 Oct 2011 11 Oct 2011 USD/DTC 0.01PULSE TRADING LLCPHYSICIANS FORMULA HOLDINGS

649.000 NHDY Local 3.456200 0.00 6.49 0.05 2,236.531.000000

Base 3.456200 0.00 6.49 0.05 2,236.53

06 Oct 2011 12 Oct 2011 USD/DTC 0.01PULSE TRADING LLC

100.000 NHDY Local 3.600000 0.00 1.00 0.01 358.991.000000

Base 3.600000 0.00 1.00 0.01 358.99

07 Oct 2011 13 Oct 2011 USD/DTC 0.01PULSE TRADING LLC

1,400.000 NHDY Local 3.731400 0.00 14.00 0.11 5,209.851.000000

Base 3.731400 0.00 14.00 0.11 5,209.85

10 Oct 2011 13 Oct 2011 USD/DTC 0.01PULSE TRADING LLC

174.000 NHDY Local 3.610000 0.00 1.74 0.02 626.381.000000

Base 3.610000 0.00 1.74 0.02 626.38
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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

11 Oct 2011 14 Oct 2011 USD/DTC 0.01PULSE TRADING LLC

1,677.000 NHDY Local 3.600000 0.00 16.77 0.12 6,020.311.000000

Base 3.600000 0.00 16.77 0.12 6,020.31

12 Oct 2011 17 Oct 2011 USD/DTC 0.01PULSE TRADING LLC

300.000 NHDY Local 3.633300 0.00 3.00 0.03 1,086.961.000000

Base 3.633300 0.00 3.00 0.03 1,086.96

02 Dec 2011 07 Dec 2011 USD/DTC 0.01PULSE TRADING LLC

100.000 NHDY Local 3.600000 0.00 1.00 0.01 358.991.000000

Base 3.600000 0.00 1.00 0.01 358.99

05 Dec 2011 08 Dec 2011 USD/DTC 0.01PULSE TRADING LLC

431.000 NHDY Local 3.614000 0.00 4.31 0.03 1,553.291.000000

Base 3.614000 0.00 4.31 0.03 1,553.29

719427106 Total

48.31 0.380.004,831.000 Local 17,451.30

Base 0.00 48.31 0.38 17,451.30

COMMON STOCK NPV720186105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPIEDMONT NATURAL GAS CO

16,200.000 NHDG Local 29.680000 0.00 0.00 0.00 480,816.001.000000

Base 29.680000 0.00 0.00 0.00 480,816.00

REIT USD.01720190206 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPIEDMONT OFFICE REALTY TRU A

3,000.000 NHHY Local 16.170000 0.00 0.00 0.00 48,510.001.000000

Base 16.170000 0.00 0.00 0.00 48,510.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 15.379700 0.00 15.00 0.89 46,123.211.000000

Base 15.379700 0.00 15.00 0.89 46,123.21
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

720190206 Total

15.00 0.890.006,000.000 Local 94,633.21

Base 0.00 15.00 0.89 94,633.21

COMMON STOCK720279108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPIER 1 IMPORTS INC

15,400.000 NHDG Local 10.660000 0.00 0.00 0.00 164,164.001.000000

Base 10.660000 0.00 0.00 0.00 164,164.00

COMMON STOCK721283109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPIKE ELECTRIC CORP

3,500.000 NHDG Local 6.720000 0.00 0.00 0.00 23,520.001.000000

Base 6.720000 0.00 0.00 0.00 23,520.00

COMMON STOCK USD.0172147K108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPILGRIM S PRIDE CORP

11,400.000 NHDG Local 4.020000 0.00 0.00 0.00 45,828.001.000000

Base 4.020000 0.00 0.00 0.00 45,828.00

COMMON STOCK USD.1723456109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPINNACLE ENTERTAINMENT INC

13,200.000 NHDG Local 9.840000 0.00 0.00 0.00 129,888.001.000000

Base 9.840000 0.00 0.00 0.00 129,888.00

COMMON STOCK USD1.72346Q104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPINNACLE FINANCIAL PARTNERS

7,600.000 NHDG Local 11.920000 0.00 0.00 0.00 90,592.001.000000

Base 11.920000 0.00 0.00 0.00 90,592.00

COMMON STOCK NPV723484101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PINNACLE WEST CAPITAL

100.000 NHIH Local 45.995000 0.00 1.00 0.09 4,598.411.000000

Base 45.995000 0.00 1.00 0.09 4,598.41

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 46.046300 0.00 8.00 0.71 36,828.331.000000

Base 46.046300 0.00 8.00 0.71 36,828.33
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHY Local 42.940000 0.00 0.00 0.00 81,586.001.000000

Base 42.940000 0.00 0.00 0.00 81,586.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 41.514700 0.00 9.50 1.52 78,866.911.000000

Base 41.514700 0.00 9.50 1.52 78,866.91

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 46.320000 0.00 0.00 0.00 41,688.001.000000

Base 46.320000 0.00 0.00 0.00 41,688.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

14,751.000 NHDF Local 45.490000 0.00 147.51 12.88 670,862.601.000000

Base 45.490000 0.00 147.51 12.88 670,862.60

723484101 Total

166.01 15.200.0020,351.000 Local 914,430.25

Base 0.00 166.01 15.20 914,430.25

COMMON STOCK USD.1723655106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPIONEER DRILLING COMPANY

3,000.000 NHDG Local 8.490000 0.00 0.00 0.00 25,470.001.000000

Base 8.490000 0.00 0.00 0.00 25,470.00

COMMON STOCK USD.01723787107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PIONEER NATURAL RESOURCES CO

800.000 NHIH Local 94.218100 0.00 8.00 1.45 75,365.031.000000

Base 94.218100 0.00 8.00 1.45 75,365.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 93.877500 0.00 4.00 0.72 37,546.281.000000

Base 93.877500 0.00 4.00 0.72 37,546.28
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Base Currency: USD - US DOLLAR

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHHY Local 65.770000 0.00 0.00 0.00 26,308.001.000000

Base 65.770000 0.00 0.00 0.00 26,308.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 61.597500 0.00 2.00 0.48 24,636.521.000000

Base 61.597500 0.00 2.00 0.48 24,636.52

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 93.030000 0.00 0.00 0.00 111,636.001.000000

Base 93.030000 0.00 0.00 0.00 111,636.00

723787107 Total

14.00 2.650.003,200.000 Local 275,491.83

Base 0.00 14.00 2.65 275,491.83

COMMON STOCK USD.01724078100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPIPER JAFFRAY COS

3,500.000 NHDG Local 19.490000 0.00 0.00 0.00 68,215.001.000000

Base 19.490000 0.00 0.00 0.00 68,215.00

COMMON STOCK USD1.724479100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PITNEY BOWES INC

600.000 NHIH Local 18.992500 0.00 6.00 0.22 11,389.281.000000

Base 18.992500 0.00 6.00 0.22 11,389.28

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 19.088300 0.00 12.00 0.44 22,893.521.000000

Base 19.088300 0.00 12.00 0.44 22,893.52

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHY Local 18.800000 0.00 0.00 0.00 62,040.001.000000

Base 18.800000 0.00 0.00 0.00 62,040.00
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 18.624800 0.00 16.50 1.19 61,444.151.000000

Base 18.624800 0.00 16.50 1.19 61,444.15

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDM Local 19.310000 0.00 0.00 0.00 34,758.001.000000

Base 19.310000 0.00 0.00 0.00 34,758.00

724479100 Total

34.50 1.850.0010,200.000 Local 192,524.95

Base 0.00 34.50 1.85 192,524.95

COMMON STOCK USD.01726505100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPLAINS EXPLORATION + PRODUCT

2,500.000 NHHY Local 22.710000 0.00 0.00 0.00 56,775.001.000000

Base 22.710000 0.00 0.00 0.00 56,775.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 20.604400 0.00 12.50 0.99 51,497.511.000000

Base 20.604400 0.00 12.50 0.99 51,497.51

726505100 Total

12.50 0.990.005,000.000 Local 108,272.51

Base 0.00 12.50 0.99 108,272.51

COMMON STOCK USD.01727493108 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEPLANTRONICS INC

400.000 NHIH Local 33.932400 0.00 0.00 0.27 13,572.691.000000

Base 33.932400 0.00 0.00 0.27 13,572.69

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,000.000 NHDG Local 31.460000 0.00 0.00 0.00 251,680.001.000000

Base 31.460000 0.00 0.00 0.00 251,680.00
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Base Currency: USD - US DOLLAR

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,200.000 NHHZ Local 33.655000 0.00 18.00 0.78 40,367.221.000000

Base 33.655000 0.00 18.00 0.78 40,367.22

727493108 Total

18.00 1.050.009,600.000 Local 305,619.91

Base 0.00 18.00 1.05 305,619.91

COMMON STOCK USD.01729132100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPLEXUS CORP

800.000 NHDG Local 26.670000 0.00 0.00 0.00 21,336.001.000000

Base 26.670000 0.00 0.00 0.00 21,336.00

14 Oct 2011 19 Oct 2011 USD/DTC 0.04REYNDERS,GRAY + COMPANY,INC

5,534.000 NHEX Local 27.023800 0.00 221.36 2.88 149,325.471.000000

Base 27.023800 0.00 221.36 2.88 149,325.47

19 Oct 2011 24 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

6,240.000 NHEX Local 26.993500 0.00 187.20 3.24 168,249.001.000000

Base 26.993500 0.00 187.20 3.24 168,249.00

24 Oct 2011 27 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD & CO / CASTLEOAK 

6,148.000 NHEX Local 28.441400 0.00 184.44 3.36 174,669.931.000000

Base 28.441400 0.00 184.44 3.36 174,669.93

27 Oct 2011 01 Nov 2011 USD/DTC 0.04REYNDERS,GRAY + COMPANY,INC

12,086.000 NHEX Local 25.083500 0.00 483.44 5.83 302,669.911.000000

Base 25.083500 0.00 483.44 5.83 302,669.91

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

6,591.000 NHDU Local 27.218000 0.00 131.82 3.45 179,258.571.000000

Base 27.218000 0.00 131.82 3.45 179,258.57
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Base Currency: USD - US DOLLAR

20 Dec 2011 23 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDU Local 27.877700 0.00 150.00 4.02 208,928.731.000000

Base 27.877700 0.00 150.00 4.02 208,928.73

21 Dec 2011 27 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDU Local 27.519600 0.00 150.00 3.97 206,243.031.000000

Base 27.519600 0.00 150.00 3.97 206,243.03

22 Dec 2011 28 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDU Local 27.821500 0.00 150.00 4.01 208,507.241.000000

Base 27.821500 0.00 150.00 4.01 208,507.24

23 Dec 2011 29 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

7,500.000 NHDU Local 28.028000 0.00 150.00 4.04 210,055.961.000000

Base 28.028000 0.00 150.00 4.04 210,055.96

27 Dec 2011 30 Dec 2011 USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

5,000.000 NHDU Local 28.058100 0.00 25.00 2.70 140,262.801.000000

Base 28.058100 0.00 25.00 2.70 140,262.80

28 Dec 2011 OPEN USD/DTC 0.01CITIGROUPGLOBAL MARKETS INC

1,500.000 NHDU Local 28.110900 0.00 7.50 0.81 42,158.041.000000

Base 28.110900 0.00 7.50 0.81 42,158.04

29 Dec 2011 OPEN USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

3,500.000 NHDU Local 27.840800 0.00 17.50 1.88 97,423.421.000000

Base 27.840800 0.00 17.50 1.88 97,423.42

729132100 Total

1,858.26 40.190.0077,399.000 Local 2,109,088.10

Base 0.00 1,858.26 40.19 2,109,088.10
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REIT USD.01729251108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PLUM CREEK TIMBER CO

100.000 NHIH Local 36.010000 0.00 1.00 0.07 3,599.931.000000

Base 36.010000 0.00 1.00 0.07 3,599.93

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 36.217500 0.00 13.00 0.90 47,068.851.000000

Base 36.217500 0.00 13.00 0.90 47,068.85

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHHY Local 34.710000 0.00 0.00 0.00 38,181.001.000000

Base 34.710000 0.00 0.00 0.00 38,181.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 33.845100 0.00 5.50 0.72 37,223.391.000000

Base 33.845100 0.00 5.50 0.72 37,223.39

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 36.120000 0.00 0.00 0.00 50,568.001.000000

Base 36.120000 0.00 0.00 0.00 50,568.00

729251108 Total

19.50 1.690.005,000.000 Local 176,641.17

Base 0.00 19.50 1.69 176,641.17

COMMON STOCK USD.0173179P106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPOLYONE CORPORATION

5,900.000 NHDG Local 11.110000 0.00 0.00 0.00 65,549.001.000000

Base 11.110000 0.00 0.00 0.00 65,549.00

25 Oct 2011 28 Oct 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

8,060.000 NHHO Local 11.365100 0.00 161.20 1.76 91,439.751.000000

Base 11.365100 0.00 161.20 1.76 91,439.75
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26 Oct 2011 31 Oct 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

25,370.000 NHHO Local 10.659900 0.00 507.40 5.20 269,929.061.000000

Base 10.659900 0.00 507.40 5.20 269,929.06

27 Oct 2011 01 Nov 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

1,630.000 NHHO Local 11.330600 0.00 32.60 0.36 18,435.921.000000

Base 11.330600 0.00 32.60 0.36 18,435.92

73179P106 Total

701.20 7.320.0040,960.000 Local 445,353.73

Base 0.00 701.20 7.32 445,353.73

COMMON STOCK USD.0173179V103 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.POLYPORE INTERNATIONAL INC

1,600.000 NHDZ Local 44.325000 0.00 32.00 1.36 70,886.641.000000

Base 44.325000 0.00 32.00 1.36 70,886.64

COMMON STOCK USD.01733174106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPOPULAR INC

14,600.000 NHHY Local 1.500000 0.00 0.00 0.00 21,900.001.000000

Base 1.500000 0.00 0.00 0.00 21,900.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

14,600.000 NHDG Local 1.250500 0.00 73.00 0.36 18,183.941.000000

Base 1.250500 0.00 73.00 0.36 18,183.94

733174106 Total

73.00 0.360.0029,200.000 Local 40,083.94

Base 0.00 73.00 0.36 40,083.94

COMMON STOCK NPV736508847 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPORTLAND GENERAL ELECTRIC CO

17,100.000 NHDG Local 23.910000 0.00 0.00 0.00 408,861.001.000000

Base 23.910000 0.00 0.00 0.00 408,861.00
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18 Oct 2011 21 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

5,960.000 NHHO Local 24.162700 0.00 178.80 2.77 143,828.121.000000

Base 24.162700 0.00 178.80 2.77 143,828.12

19 Oct 2011 24 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

3,920.000 NHHO Local 24.258300 0.00 117.60 1.83 94,973.111.000000

Base 24.258300 0.00 117.60 1.83 94,973.11

20 Oct 2011 25 Oct 2011 USD/DTC 0.04BNY CONVERGEX LJR

1,830.000 NHHO Local 24.137000 0.00 73.20 0.85 44,096.661.000000

Base 24.137000 0.00 73.20 0.85 44,096.66

29 Dec 2011 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

5,060.000 NHHO Local 25.309400 0.00 151.80 2.46 127,911.301.000000

Base 25.309400 0.00 151.80 2.46 127,911.30

736508847 Total

521.40 7.910.0033,870.000 Local 819,670.19

Base 0.00 521.40 7.91 819,670.19

REIT USD.01737464107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPOST PROPERTIES INC

11,400.000 NHDG Local 37.100000 0.00 0.00 0.00 422,940.001.000000

Base 37.100000 0.00 0.00 0.00 422,940.00

REIT USD1.737630103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPOTLATCH CORP

4,300.000 NHDG Local 34.140000 0.00 0.00 0.00 146,802.001.000000

Base 34.140000 0.00 0.00 0.00 146,802.00

COMMON STOCK USD.01739128106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPOWELL INDUSTRIES INC

1,900.000 NHDG Local 31.220000 0.00 0.00 0.00 59,318.001.000000

Base 31.220000 0.00 0.00 0.00 59,318.00
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COMMON STOCK73930R102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPOWER ONE INC

1,200.000 NHDG Local 5.050000 0.00 0.00 0.00 6,060.001.000000

Base 5.050000 0.00 0.00 0.00 6,060.00

COMMON STOCK USD.0173936N105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPOWERSECURE INTERNATIONAL IN

3,500.000 NHDG Local 4.260000 0.00 0.00 0.00 14,910.001.000000

Base 4.260000 0.00 0.00 0.00 14,910.00

COMMON STOCK USD.0174005P104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRAXAIR INC

400.000 NHIH Local 99.781300 0.00 4.00 0.77 39,907.751.000000

Base 99.781300 0.00 4.00 0.77 39,907.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,204.000 NHIH Local 99.722700 0.00 22.04 4.22 219,762.571.000000

Base 99.722700 0.00 22.04 4.22 219,762.57

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,604.000 NHDM Local 101.390000 0.00 0.00 0.00 264,019.561.000000

Base 101.390000 0.00 0.00 0.00 264,019.56

74005P104 Total

26.04 4.990.005,208.000 Local 523,689.88

Base 0.00 26.04 4.99 523,689.88

COMMON STOCK NPV740189105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRECISION CASTPARTS CORP

800.000 NHIH Local 162.893800 0.00 8.00 2.50 130,304.541.000000

Base 162.893800 0.00 8.00 2.50 130,304.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

550.000 NHIH Local 162.969109 0.00 5.50 1.72 89,625.791.000000

Base 162.969109 0.00 5.50 1.72 89,625.79
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18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

569.000 NHDM Local 165.451200 0.00 8.54 1.81 94,131.381.000000

Base 165.451200 0.00 8.54 1.81 94,131.38

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,350.000 NHDM Local 164.180000 0.00 0.00 0.00 221,643.001.000000

Base 164.180000 0.00 0.00 0.00 221,643.00

740189105 Total

22.04 6.030.003,269.000 Local 535,704.71

Base 0.00 22.04 6.03 535,704.71

COMMON STOCK USD2.740444104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPREFORMED LINE PRODUCTS CO

500.000 NHDG Local 50.650000 0.00 0.00 0.00 25,325.001.000000

Base 50.650000 0.00 0.00 0.00 25,325.00

COMMON STOCK USD.01740585104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPREMIERE GLOBAL SERVICES INC

11,700.000 NHDG Local 6.630000 0.00 0.00 0.00 77,571.001.000000

Base 6.630000 0.00 0.00 0.00 77,571.00

COMMON STOCK USD.01740884101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRESIDENTIAL LIFE CORP

4,800.000 NHDG Local 9.020000 0.00 0.00 0.00 43,296.001.000000

Base 9.020000 0.00 0.00 0.00 43,296.00

COMMON STOCK USD.0174112D101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRESTIGE BRANDS HOLDINGS INC

11,200.000 NHDG Local 9.510000 0.00 0.00 0.00 106,512.001.000000

Base 9.510000 0.00 0.00 0.00 106,512.00

COMMON STOCK USD.274144T108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.T ROWE PRICE GROUP INC

1,200.000 NHIH Local 53.954200 0.00 12.00 1.24 64,731.801.000000

Base 53.954200 0.00 12.00 1.24 64,731.80
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 54.163200 0.00 10.00 1.04 54,152.161.000000

Base 54.163200 0.00 10.00 1.04 54,152.16

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHDM Local 54.300000 0.00 0.00 0.00 119,460.001.000000

Base 54.300000 0.00 0.00 0.00 119,460.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHDZ Local 54.911800 0.00 22.00 1.16 60,379.821.000000

Base 54.911800 0.00 22.00 1.16 60,379.82

74144T108 Total

44.00 3.440.005,500.000 Local 298,723.78

Base 0.00 44.00 3.44 298,723.78

COMMON STOCK741503403 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRICELINE.COM INC

100.000 NHIH Local 544.525000 0.00 1.00 1.05 54,450.451.000000

Base 544.525000 0.00 1.00 1.05 54,450.45

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

332.000 NHIH Local 543.672800 0.00 3.32 3.47 180,492.581.000000

Base 543.672800 0.00 3.32 3.47 180,492.58

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

432.000 NHDM Local 534.400000 0.00 0.00 0.00 230,860.801.000000

Base 534.400000 0.00 0.00 0.00 230,860.80

741503403 Total

4.32 4.520.00864.000 Local 465,803.83

Base 0.00 4.32 4.52 465,803.83
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COMMON STOCK74164F103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRIMORIS SERVICES CORP

800.000 NHDG Local 11.550000 0.00 0.00 0.00 9,240.001.000000

Base 11.550000 0.00 0.00 0.00 9,240.00

COMMON STOCK74164M108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRIMERICA INC

7,600.000 NHDG Local 20.990000 0.00 0.00 0.00 159,524.001.000000

Base 20.990000 0.00 0.00 0.00 159,524.00

COMMON STOCK74165N105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRIMO WATER CORP

1,100.000 NHDG Local 5.670000 0.00 0.00 0.00 6,237.001.000000

Base 5.670000 0.00 0.00 0.00 6,237.00

COMMON STOCK USD.0174251V102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRINCIPAL FINANCIAL GROUP

2,100.000 NHIH Local 23.656900 0.00 21.00 0.95 49,657.541.000000

Base 23.656900 0.00 21.00 0.95 49,657.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 23.676400 0.00 7.00 0.32 16,566.161.000000

Base 23.676400 0.00 7.00 0.32 16,566.16

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHHY Local 22.670000 0.00 0.00 0.00 126,952.001.000000

Base 22.670000 0.00 0.00 0.00 126,952.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,600.000 NHDG Local 20.835100 0.00 28.00 2.25 116,646.311.000000

Base 20.835100 0.00 28.00 2.25 116,646.31

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 24.030000 0.00 0.00 0.00 67,284.001.000000

Base 24.030000 0.00 0.00 0.00 67,284.00
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74251V102 Total

56.00 3.520.0016,800.000 Local 377,106.01

Base 0.00 56.00 3.52 377,106.01

COMMON STOCK USD.0174267C106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROASSURANCE CORP

6,800.000 NHDG Local 76.900000 0.00 0.00 0.00 522,920.001.000000

Base 76.900000 0.00 0.00 0.00 522,920.00

COMMON STOCK USD1.742718109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPROCTER + GAMBLE CO/THE

23,900.000 NHIH Local 63.097400 0.00 239.00 28.95 1,507,759.911.000000

Base 63.097400 0.00 239.00 28.95 1,507,759.91

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

48,900.000 NHHY Local 63.180000 0.00 0.00 0.00 3,089,502.001.000000

Base 63.180000 0.00 0.00 0.00 3,089,502.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

48,900.000 NHDG Local 62.322400 0.00 244.50 58.52 3,047,262.341.000000

Base 62.322400 0.00 244.50 58.52 3,047,262.34

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

23,900.000 NHDM Local 63.050000 0.00 0.00 0.00 1,506,895.001.000000

Base 63.050000 0.00 0.00 0.00 1,506,895.00

742718109 Total

483.50 87.470.00145,600.000 Local 9,151,419.25

Base 0.00 483.50 87.47 9,151,419.25

COMMON STOCK NPV742962103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPRIVATEBANCORP INC

13,600.000 NHDG Local 8.620000 0.00 0.00 0.00 117,232.001.000000

Base 8.620000 0.00 0.00 0.00 117,232.00
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COMMON STOCK743187106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROGENICS PHARMACEUTICALS

1,800.000 NHDG Local 6.230000 0.00 0.00 0.00 11,214.001.000000

Base 6.230000 0.00 0.00 0.00 11,214.00

COMMON STOCK NPV743263105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COPROGRESS ENERGY INC

2,500.000 NHIH Local 52.619800 0.00 25.00 2.53 131,521.971.000000

Base 52.619800 0.00 25.00 2.53 131,521.97

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHY Local 51.720000 0.00 0.00 0.00 284,460.001.000000

Base 51.720000 0.00 0.00 0.00 284,460.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 49.714400 0.00 27.50 5.25 273,396.451.000000

Base 49.714400 0.00 27.50 5.25 273,396.45

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 53.240000 0.00 0.00 0.00 133,100.001.000000

Base 53.240000 0.00 0.00 0.00 133,100.00

743263105 Total

52.50 7.780.0016,000.000 Local 822,478.42

Base 0.00 52.50 7.78 822,478.42

COMMON STOCK USD.01743312100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROGRESS SOFTWARE CORP

6,200.000 NHDG Local 20.120000 0.00 0.00 0.00 124,744.001.000000

Base 20.120000 0.00 0.00 0.00 124,744.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

57,291.000 NHDU Local 21.245800 0.00 1,145.82 23.38 1,216,023.931.000000

Base 21.245800 0.00 1,145.82 23.38 1,216,023.93
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743312100 Total

1,145.82 23.380.0063,491.000 Local 1,340,767.93

Base 0.00 1,145.82 23.38 1,340,767.93

COMMON STOCK USD1.743315103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROGRESSIVE CORP

100.000 NHIH Local 19.095000 0.00 1.00 0.04 1,908.461.000000

Base 19.095000 0.00 1.00 0.04 1,908.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,500.000 NHIH Local 19.109100 0.00 55.00 2.02 105,043.031.000000

Base 19.109100 0.00 55.00 2.02 105,043.03

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,800.000 NHHY Local 17.760000 0.00 0.00 0.00 209,568.001.000000

Base 17.760000 0.00 0.00 0.00 209,568.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,800.000 NHDG Local 17.150200 0.00 59.00 3.89 202,309.471.000000

Base 17.150200 0.00 59.00 3.89 202,309.47

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHDM Local 19.350000 0.00 0.00 0.00 108,360.001.000000

Base 19.350000 0.00 0.00 0.00 108,360.00

743315103 Total

115.00 5.950.0034,800.000 Local 627,188.96

Base 0.00 115.00 5.95 627,188.96

REIT USD.0174340W103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PROLOGIS INC

3,400.000 NHIH Local 27.878100 0.00 34.00 1.82 94,749.721.000000

Base 27.878100 0.00 34.00 1.82 94,749.72
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 28.041000 0.00 5.00 0.27 14,015.231.000000

Base 28.041000 0.00 5.00 0.27 14,015.23

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,500.000 NHHY Local 24.250000 0.00 0.00 0.00 206,125.001.000000

Base 24.250000 0.00 0.00 0.00 206,125.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,500.000 NHDG Local 22.343100 0.00 42.50 3.65 189,870.201.000000

Base 22.343100 0.00 42.50 3.65 189,870.20

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHDM Local 27.970000 0.00 0.00 0.00 109,083.001.000000

Base 27.970000 0.00 0.00 0.00 109,083.00

74340W103 Total

81.50 5.740.0024,800.000 Local 613,843.15

Base 0.00 81.50 5.74 613,843.15

COMMON STOCK74348T102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROSPECT CAPITAL CORP

25,000.000 NHDG Local 8.690000 0.00 0.00 0.00 217,250.001.000000

Base 8.690000 0.00 0.00 0.00 217,250.00

28 Oct 2011 28 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.914 NHHZ Local 9.234135 0.00 0.00 0.00 8.441.000000

Base 9.234135 0.00 0.00 0.00 8.44

06 Dec 2011 06 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.304 NHHZ Local 8.585526 0.00 0.00 0.00 2.611.000000

Base 8.585526 0.00 0.00 0.00 2.61
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74348T102 Total

0.00 0.000.0025,001.218 Local 217,261.05

Base 0.00 0.00 0.00 217,261.05

COMMON STOCK USD1.743606105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROSPERITY BANCSHARES INC

10,500.000 NHDG Local 35.900000 0.00 0.00 0.00 376,950.001.000000

Base 35.900000 0.00 0.00 0.00 376,950.00

11 Oct 2011 14 Oct 2011 USD/DTC 0.04STIFEL NICOLAUS + CO INC

1,720.000 NHHO Local 35.924500 0.00 68.80 1.19 61,720.151.000000

Base 35.924500 0.00 68.80 1.19 61,720.15

20 Oct 2011 25 Oct 2011 USD/DTC 0.03HEEVERS &CO. INC.

3,550.000 NHHO Local 35.365100 0.00 106.50 2.42 125,437.191.000000

Base 35.365100 0.00 106.50 2.42 125,437.19

743606105 Total

175.30 3.610.0015,770.000 Local 564,107.34

Base 0.00 175.30 3.61 564,107.34

COMMON STOCK USD.5743674103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROTECTIVE LIFE CORP

1,900.000 NHHY Local 15.630000 0.00 0.00 0.00 29,697.001.000000

Base 15.630000 0.00 0.00 0.00 29,697.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 13.969000 0.00 9.50 0.51 26,531.091.000000

Base 13.969000 0.00 9.50 0.51 26,531.09

743674103 Total

9.50 0.510.003,800.000 Local 56,228.09

Base 0.00 9.50 0.51 56,228.09
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COMMON STOCK743815102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROVIDENCE SERVICE CORP

2,300.000 NHDG Local 10.670000 0.00 0.00 0.00 24,541.001.000000

Base 10.670000 0.00 0.00 0.00 24,541.00

COMMON STOCK USD.0174386T105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROVIDENT FINANCIAL SERVICES

13,572.000 NHDG Local 11.630000 0.00 0.00 0.00 157,842.361.000000

Base 11.630000 0.00 0.00 0.00 157,842.36

COMMON STOCK USD.01744028101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPROVIDENT NEW YORK BANCORP

8,500.000 NHDG Local 6.070000 0.00 0.00 0.00 51,595.001.000000

Base 6.070000 0.00 0.00 0.00 51,595.00

COMMON STOCK USD.01744320102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PRUDENTIAL FINANCIAL INC

2,700.000 NHIH Local 52.749600 0.00 27.00 2.73 142,394.191.000000

Base 52.749600 0.00 27.00 2.73 142,394.19

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 52.876700 0.00 15.00 1.52 79,298.531.000000

Base 52.876700 0.00 15.00 1.52 79,298.53

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,400.000 NHHY Local 46.860000 0.00 0.00 0.00 440,484.001.000000

Base 46.860000 0.00 0.00 0.00 440,484.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,400.000 NHDG Local 43.133200 0.00 47.00 7.79 405,397.291.000000

Base 43.133200 0.00 47.00 7.79 405,397.29

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 53.550000 0.00 0.00 0.00 224,910.001.000000

Base 53.550000 0.00 0.00 0.00 224,910.00
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744320102 Total

89.00 12.040.0027,200.000 Local 1,292,484.01

Base 0.00 89.00 12.04 1,292,484.01

COMMON STOCK NPV744573106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCPUBLIC SERVICE ENTERPRISE GP

4,300.000 NHIH Local 32.890000 0.00 43.00 2.72 141,381.281.000000

Base 32.890000 0.00 43.00 2.72 141,381.28

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,500.000 NHHY Local 33.370000 0.00 0.00 0.00 317,015.001.000000

Base 33.370000 0.00 0.00 0.00 317,015.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,500.000 NHDG Local 31.408000 0.00 47.50 5.73 298,322.771.000000

Base 31.408000 0.00 47.50 5.73 298,322.77

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHDM Local 33.600000 0.00 0.00 0.00 144,480.001.000000

Base 33.600000 0.00 0.00 0.00 144,480.00

744573106 Total

90.50 8.450.0027,600.000 Local 901,199.05

Base 0.00 90.50 8.45 901,199.05

REIT USD.174460D109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PUBLIC STORAGE

1,200.000 NHIH Local 124.111300 0.00 12.00 2.86 148,918.701.000000

Base 124.111300 0.00 12.00 2.86 148,918.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

27.000 NHIH Local 124.380000 0.00 0.27 0.06 3,357.931.000000

Base 124.380000 0.00 0.27 0.06 3,357.93
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

146.000 NHHY Local 111.350000 0.00 0.00 0.00 16,257.101.000000

Base 111.350000 0.00 0.00 0.00 16,257.10

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

146.000 NHDG Local 105.180000 0.00 0.73 0.30 15,355.251.000000

Base 105.180000 0.00 0.73 0.30 15,355.25

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,227.000 NHDM Local 123.020000 0.00 0.00 0.00 150,945.541.000000

Base 123.020000 0.00 0.00 0.00 150,945.54

74460D109 Total

13.00 3.220.002,746.000 Local 334,834.52

Base 0.00 13.00 3.22 334,834.52

COMMON STOCK USD.01745867101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.PULTEGROUP INC

1,100.000 NHIH Local 5.596600 0.00 11.00 0.12 6,145.141.000000

Base 5.596600 0.00 11.00 0.12 6,145.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,700.000 NHIH Local 5.735000 0.00 17.00 0.19 9,732.311.000000

Base 5.735000 0.00 17.00 0.19 9,732.31

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 5.675000 0.00 1.00 0.01 566.491.000000

Base 5.675000 0.00 1.00 0.01 566.49

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHHY Local 3.950000 0.00 0.00 0.00 29,230.001.000000

Base 3.950000 0.00 0.00 0.00 29,230.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,400.000 NHDG Local 3.482200 0.00 37.00 0.50 25,730.781.000000

Base 3.482200 0.00 37.00 0.50 25,730.78

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 5.540000 0.00 0.00 0.00 16,066.001.000000

Base 5.540000 0.00 0.00 0.00 16,066.00

745867101 Total

66.00 0.820.0020,600.000 Local 87,470.72

Base 0.00 66.00 0.82 87,470.72

COMMON STOCK747277101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQLOGIC CORP

1,550.000 NHHY Local 12.680000 0.00 0.00 0.00 19,654.001.000000

Base 12.680000 0.00 0.00 0.00 19,654.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,550.000 NHDG Local 12.321900 0.00 7.75 0.37 19,090.831.000000

Base 12.321900 0.00 7.75 0.37 19,090.83

747277101 Total

7.75 0.370.003,100.000 Local 38,744.83

Base 0.00 7.75 0.37 38,744.83

COMMON STOCK747301109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUAD GRAPHICS INC

5,100.000 NHDG Local 16.860000 0.00 0.00 0.00 85,986.001.000000

Base 16.860000 0.00 0.00 0.00 85,986.00

COMMON STOCK USD1.747316107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUAKER CHEMICAL CORP

700.000 NHDG Local 29.640000 0.00 0.00 0.00 20,748.001.000000

Base 29.640000 0.00 0.00 0.00 20,748.00
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COMMON STOCK USD.0174733V100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QEP RESOURCES INC

600.000 NHIH Local 34.509200 0.00 6.00 0.40 20,699.121.000000

Base 34.509200 0.00 6.00 0.40 20,699.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 34.630800 0.00 12.00 0.80 41,544.161.000000

Base 34.630800 0.00 12.00 0.80 41,544.16

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHY Local 27.070000 0.00 0.00 0.00 18,949.001.000000

Base 27.070000 0.00 0.00 0.00 18,949.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 24.372100 0.00 3.50 0.33 17,056.641.000000

Base 24.372100 0.00 3.50 0.33 17,056.64

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHDM Local 34.210000 0.00 0.00 0.00 61,578.001.000000

Base 34.210000 0.00 0.00 0.00 61,578.00

74733V100 Total

21.50 1.530.005,000.000 Local 159,826.92

Base 0.00 21.50 1.53 159,826.92

COMMON STOCK747525103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QUALCOMM INC

13,800.000 NHIH Local 56.958700 0.00 138.00 15.09 785,876.971.000000

Base 56.958700 0.00 138.00 15.09 785,876.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

700.000 NHIH Local 56.662100 0.00 7.00 0.76 39,655.711.000000

Base 56.662100 0.00 7.00 0.76 39,655.71
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,500.000 NHDM Local 57.100000 0.00 0.00 0.00 827,950.001.000000

Base 57.100000 0.00 0.00 0.00 827,950.00

747525103 Total

145.00 15.850.0029,000.000 Local 1,653,482.68

Base 0.00 145.00 15.85 1,653,482.68

COMMON STOCK NPV74756M102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUALITY DISTRIBUTION INC

2,400.000 NHDG Local 10.470000 0.00 0.00 0.00 25,128.001.000000

Base 10.470000 0.00 0.00 0.00 25,128.00

COMMON STOCK USD.01747582104 02 Nov 2011 07 Nov 2011 USD/DTC 0.05BNY CONVERGEXQUALITY SYSTEMS INC

15,910.000 NHIB Local 38.152800 0.00 795.50 11.66 606,203.891.000000

Base 38.152800 0.00 795.50 11.66 606,203.89

COMMON STOCK USD.01747619104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUANEX BUILDING PRODUCTS

8,500.000 NHDG Local 12.570000 0.00 0.00 0.00 106,845.001.000000

Base 12.570000 0.00 0.00 0.00 106,845.00

COMMON STOCK74762E102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.QUANTA SERVICES INC

1,400.000 NHIH Local 19.389500 0.00 14.00 0.52 27,130.781.000000

Base 19.389500 0.00 14.00 0.52 27,130.78

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 19.737700 0.00 5.00 0.19 9,863.661.000000

Base 19.737700 0.00 5.00 0.19 9,863.66

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHHY Local 18.790000 0.00 0.00 0.00 75,160.001.000000

Base 18.790000 0.00 0.00 0.00 75,160.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,000.000 NHDG Local 17.342400 0.00 20.00 1.34 69,348.261.000000

Base 17.342400 0.00 20.00 1.34 69,348.26

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHDM Local 18.770000 0.00 0.00 0.00 35,663.001.000000

Base 18.770000 0.00 0.00 0.00 35,663.00

74762E102 Total

39.00 2.050.0011,800.000 Local 217,165.70

Base 0.00 39.00 2.05 217,165.70

COMMON STOCK USD.01747906204 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUANTUM CORP

51,000.000 NHDG Local 2.110000 0.00 0.00 0.00 107,610.001.000000

Base 2.110000 0.00 0.00 0.00 107,610.00

COMMON STOCK USD.0174834L100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCQUEST DIAGNOSTICS INC

1,200.000 NHIH Local 55.745000 0.00 12.00 1.28 66,880.721.000000

Base 55.745000 0.00 12.00 1.28 66,880.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 55.750000 0.00 1.00 0.11 5,573.891.000000

Base 55.750000 0.00 1.00 0.11 5,573.89

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHHY Local 49.360000 0.00 0.00 0.00 29,616.001.000000

Base 49.360000 0.00 0.00 0.00 29,616.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 46.261500 0.00 3.00 0.54 27,753.361.000000

Base 46.261500 0.00 3.00 0.54 27,753.36



Prepared by State StreetPage 3035

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 57.390000 0.00 0.00 0.00 74,607.001.000000

Base 57.390000 0.00 0.00 0.00 74,607.00

74834L100 Total

16.00 1.930.003,800.000 Local 204,430.97

Base 0.00 16.00 1.93 204,430.97

COMMON STOCK NPV74834T103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUEST SOFTWARE INC

9,700.000 NHDG Local 17.390000 0.00 0.00 0.00 168,683.001.000000

Base 17.390000 0.00 0.00 0.00 168,683.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,100.000 NHHZ Local 18.225500 0.00 16.50 0.39 20,031.161.000000

Base 18.225500 0.00 16.50 0.39 20,031.16

74834T103 Total

16.50 0.390.0010,800.000 Local 188,714.16

Base 0.00 16.50 0.39 188,714.16

COMMON STOCK NPV748356102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUESTAR CORP

3,900.000 NHHY Local 17.710000 0.00 0.00 0.00 69,069.001.000000

Base 17.710000 0.00 0.00 0.00 69,069.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 16.972800 0.00 19.50 1.28 66,173.141.000000

Base 16.972800 0.00 19.50 1.28 66,173.14

748356102 Total

19.50 1.280.007,800.000 Local 135,242.14

Base 0.00 19.50 1.28 135,242.14
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COMMON STOCK NPV74835Y101 18 Oct 2011 21 Oct 2011 USD/DTC 0.04NEEDHAM +COMPANYQUESTCOR PHARMACEUTICALS

1,130.000 NHHO Local 32.543400 0.00 45.20 0.71 36,728.131.000000

Base 32.543400 0.00 45.20 0.71 36,728.13

29 Nov 2011 02 Dec 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,170.000 NHHO Local 42.884500 0.00 95.10 2.62 135,846.151.000000

Base 42.884500 0.00 95.10 2.62 135,846.15

30 Nov 2011 05 Dec 2011 USD/DTC 0.03M RAMSEY KING SECURITIES INC

3,130.000 NHHO Local 44.708900 0.00 93.90 2.69 139,842.271.000000

Base 44.708900 0.00 93.90 2.69 139,842.27

74835Y101 Total

234.20 6.020.007,430.000 Local 312,416.55

Base 0.00 234.20 6.02 312,416.55

COMMON STOCK USD.0174837R104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUICKSILVER RESOURCES INC

2,000.000 NHHY Local 7.580000 0.00 0.00 0.00 15,160.001.000000

Base 7.580000 0.00 0.00 0.00 15,160.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 6.397500 0.00 10.00 0.25 12,784.751.000000

Base 6.397500 0.00 10.00 0.25 12,784.75

74837R104 Total

10.00 0.250.004,000.000 Local 27,944.75

Base 0.00 10.00 0.25 27,944.75

COMMON STOCK USD.0174838C106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUIKSILVER INC

29,300.000 NHDG Local 3.190000 0.00 0.00 0.00 93,467.001.000000

Base 3.190000 0.00 0.00 0.00 93,467.00
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COMMON STOCK74874Q100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUINSTREET INC

5,400.000 NHDG Local 11.450000 0.00 0.00 0.00 61,830.001.000000

Base 11.450000 0.00 0.00 0.00 61,830.00

REIT USD.01749227609 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRAIT FINANCIAL TRUST

8,700.000 NHDG Local 3.690000 0.00 0.00 0.00 32,103.001.000000

Base 3.690000 0.00 0.00 0.00 32,103.00

COMMON STOCK USD1.749607107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRLI CORP

4,000.000 NHDG Local 67.880000 0.00 0.00 0.00 271,520.001.000000

Base 67.880000 0.00 0.00 0.00 271,520.00

REIT74965L101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRLJ LODGING TRUST

6,100.000 NHDG Local 12.820000 0.00 0.00 0.00 78,202.001.000000

Base 12.820000 0.00 0.00 0.00 78,202.00

COMMON STOCK USD.1749660106 17 Oct 2011 20 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETSRPC INC

7,624.000 NHEZ Local 18.346900 0.00 228.72 2.69 139,645.361.000000

Base 18.346900 0.00 228.72 2.69 139,645.36

18 Oct 2011 21 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,624.000 NHEZ Local 18.404000 0.00 228.72 2.70 140,080.681.000000

Base 18.404000 0.00 228.72 2.70 140,080.68

19 Oct 2011 24 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,617.000 NHEZ Local 18.103300 0.00 228.51 2.65 137,661.681.000000

Base 18.103300 0.00 228.51 2.65 137,661.68

20 Oct 2011 25 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,628.000 NHEZ Local 17.528700 0.00 228.84 2.57 133,477.511.000000

Base 17.528700 0.00 228.84 2.57 133,477.51
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21 Oct 2011 26 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,629.000 NHEZ Local 17.680500 0.00 228.87 2.59 134,653.071.000000

Base 17.680500 0.00 228.87 2.59 134,653.07

24 Oct 2011 27 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

6,563.000 NHEZ Local 17.902400 0.00 196.89 2.26 117,294.301.000000

Base 17.902400 0.00 196.89 2.26 117,294.30

25 Oct 2011 28 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

11,814.000 NHEZ Local 17.589300 0.00 354.42 3.99 207,441.581.000000

Base 17.589300 0.00 354.42 3.99 207,441.58

26 Oct 2011 31 Oct 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

11,355.000 NHEZ Local 17.031100 0.00 340.65 3.72 193,043.771.000000

Base 17.031100 0.00 340.65 3.72 193,043.77

27 Oct 2011 01 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

17,950.000 NHEZ Local 18.558600 0.00 538.50 6.40 332,581.971.000000

Base 18.558600 0.00 538.50 6.40 332,581.97

28 Oct 2011 02 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

17,950.000 NHEZ Local 18.754100 0.00 538.50 6.47 336,091.131.000000

Base 18.754100 0.00 538.50 6.47 336,091.13

749660106 Total

3,112.62 36.040.00103,754.000 Local 1,871,971.05

Base 0.00 3,112.62 36.04 1,871,971.05

COMMON STOCK USD.01749685103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRPM INTERNATIONAL INC

2,300.000 NHHY Local 18.700000 0.00 0.00 0.00 43,010.001.000000

Base 18.700000 0.00 0.00 0.00 43,010.00
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Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 18.075000 0.00 11.50 0.80 41,560.201.000000

Base 18.075000 0.00 11.50 0.80 41,560.20

749685103 Total

11.50 0.800.004,600.000 Local 84,570.20

Base 0.00 11.50 0.80 84,570.20

COMMON STOCK NPV74972L102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRSC HOLDINGS INC

15,600.000 NHDG Local 8.730000 0.00 0.00 0.00 136,188.001.000000

Base 8.730000 0.00 0.00 0.00 136,188.00

COMMON STOCK USD.0174973W107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRTI INTERNATIONAL METALS INC

6,000.000 NHDG Local 24.620000 0.00 0.00 0.00 147,720.001.000000

Base 24.620000 0.00 0.00 0.00 147,720.00

COMMON STOCK74975N105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRTI BIOLOGICS INC

11,700.000 NHDG Local 3.450000 0.00 0.00 0.00 40,365.001.000000

Base 3.450000 0.00 0.00 0.00 40,365.00

COMMON STOCK NPV749941100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRF MICRO DEVICES INC

56,800.000 NHDG Local 6.860000 0.00 0.00 0.00 389,648.001.000000

Base 6.860000 0.00 0.00 0.00 389,648.00

COMMON STOCK750236101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRADIAN GROUP INC

30,600.000 NHDG Local 2.410000 0.00 0.00 0.00 73,746.001.000000

Base 2.410000 0.00 0.00 0.00 73,746.00

COMMON STOCK USD1.750438103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRADIOSHACK CORP

1,700.000 NHHY Local 11.620000 0.00 0.00 0.00 19,754.001.000000

Base 11.620000 0.00 0.00 0.00 19,754.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 11.085600 0.00 8.50 0.37 18,836.651.000000

Base 11.085600 0.00 8.50 0.37 18,836.65

750438103 Total

8.50 0.370.003,400.000 Local 38,590.65

Base 0.00 8.50 0.37 38,590.65

COMMON STOCK NPV750459109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRADISYS CORP

4,300.000 NHDG Local 6.290000 0.00 0.00 0.00 27,047.001.000000

Base 6.290000 0.00 0.00 0.00 27,047.00

COMMON STOCK USD.01750753402 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRAILAMERICA INC

4,700.000 NHDG Local 14.260000 0.00 0.00 0.00 67,022.001.000000

Base 14.260000 0.00 0.00 0.00 67,022.00

COMMON STOCK USD.01751028101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRALCORP HOLDINGS INC

1,000.000 NHHY Local 76.710000 0.00 0.00 0.00 76,710.001.000000

Base 76.710000 0.00 0.00 0.00 76,710.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 74.686000 0.00 5.00 1.44 74,679.561.000000

Base 74.686000 0.00 5.00 1.44 74,679.56

751028101 Total

5.00 1.440.002,000.000 Local 151,389.56

Base 0.00 5.00 1.44 151,389.56

COMMON STOCK USD.01751212101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RALPH LAUREN CORP

550.000 NHIH Local 153.621800 0.00 5.50 1.62 84,484.871.000000

Base 153.621800 0.00 5.50 1.62 84,484.87
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

550.000 NHDM Local 156.110000 0.00 0.00 0.00 85,860.501.000000

Base 156.110000 0.00 0.00 0.00 85,860.50

751212101 Total

5.50 1.620.001,100.000 Local 170,345.37

Base 0.00 5.50 1.62 170,345.37

REIT USD.01751452202 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRAMCO GERSHENSON PROPERTIES

8,600.000 NHDG Local 8.240000 0.00 0.00 0.00 70,864.001.000000

Base 8.240000 0.00 0.00 0.00 70,864.00

COMMON STOCK USD.0175281A109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RANGE RESOURCES CORP

1,100.000 NHIH Local 71.751400 0.00 11.00 1.52 78,914.021.000000

Base 71.751400 0.00 11.00 1.52 78,914.02

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

600.000 NHIH Local 70.945000 0.00 6.00 0.82 42,560.181.000000

Base 70.945000 0.00 6.00 0.82 42,560.18

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 70.800000 0.00 0.00 0.00 120,360.001.000000

Base 70.800000 0.00 0.00 0.00 120,360.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,520.000 NHDM Local 70.984700 0.00 22.80 2.08 107,871.861.000000

Base 70.984700 0.00 22.80 2.08 107,871.86

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,000.000 NHDZ Local 61.257000 0.00 20.00 1.18 61,235.821.000000

Base 61.257000 0.00 20.00 1.18 61,235.82
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75281A109 Total

59.80 5.600.005,920.000 Local 410,941.88

Base 0.00 59.80 5.60 410,941.88

COMMON STOCK USD.01754730109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRAYMOND JAMES FINANCIAL INC

2,100.000 NHHY Local 25.960000 0.00 0.00 0.00 54,516.001.000000

Base 25.960000 0.00 0.00 0.00 54,516.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 24.566700 0.00 10.50 1.00 51,578.571.000000

Base 24.566700 0.00 10.50 1.00 51,578.57

754730109 Total

10.50 1.000.004,200.000 Local 106,094.57

Base 0.00 10.50 1.00 106,094.57

COMMON STOCK USD.01755111507 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RAYTHEON COMPANY

700.000 NHIH Local 45.017900 0.00 7.00 0.61 31,504.921.000000

Base 45.017900 0.00 7.00 0.61 31,504.92

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 44.966100 0.00 23.00 1.99 103,397.041.000000

Base 44.966100 0.00 23.00 1.99 103,397.04

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHY Local 40.870000 0.00 0.00 0.00 282,003.001.000000

Base 40.870000 0.00 0.00 0.00 282,003.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 39.211500 0.00 34.50 5.20 270,519.651.000000

Base 39.211500 0.00 34.50 5.20 270,519.65
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Base Currency: USD - US DOLLAR

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,000.000 NHDM Local 45.130000 0.00 0.00 0.00 135,390.001.000000

Base 45.130000 0.00 0.00 0.00 135,390.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

10,500.000 NHDF Local 44.800000 0.00 105.00 9.03 470,285.971.000000

Base 44.800000 0.00 105.00 9.03 470,285.97

755111507 Total

169.50 16.830.0030,300.000 Local 1,293,100.58

Base 0.00 169.50 16.83 1,293,100.58

COMMON STOCK USD.0175524B104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRBC BEARINGS INC

1,000.000 NHDG Local 38.220000 0.00 0.00 0.00 38,220.001.000000

Base 38.220000 0.00 0.00 0.00 38,220.00

COMMON STOCK75605L708 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREALNETWORKS INC

4,600.000 NHDG Local 8.730000 0.00 0.00 0.00 40,158.001.000000

Base 8.730000 0.00 0.00 0.00 40,158.00

REIT USD1.756109104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREALTY INCOME CORP

2,200.000 NHHY Local 32.240000 0.00 0.00 0.00 70,928.001.000000

Base 32.240000 0.00 0.00 0.00 70,928.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 30.458700 0.00 11.00 1.29 66,996.851.000000

Base 30.458700 0.00 11.00 1.29 66,996.85

756109104 Total

11.00 1.290.004,400.000 Local 137,924.85

Base 0.00 11.00 1.29 137,924.85
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COMMON STOCK756577102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RED HAT INC

1,300.000 NHIH Local 52.398800 0.00 13.00 1.31 68,104.131.000000

Base 52.398800 0.00 13.00 1.31 68,104.13

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 52.383100 0.00 3.00 0.30 15,711.631.000000

Base 52.383100 0.00 3.00 0.30 15,711.63

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 50.200000 0.00 0.00 0.00 80,320.001.000000

Base 50.200000 0.00 0.00 0.00 80,320.00

756577102 Total

16.00 1.610.003,200.000 Local 164,135.76

Base 0.00 16.00 1.61 164,135.76

COMMON STOCK USD.01756764106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRED LION HOTELS CORP

3,300.000 NHDG Local 6.990000 0.00 0.00 0.00 23,067.001.000000

Base 6.990000 0.00 0.00 0.00 23,067.00

COMMON STOCK75689M101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRED ROBIN GOURMET BURGERS

300.000 NHDG Local 22.790000 0.00 0.00 0.00 6,837.001.000000

Base 22.790000 0.00 0.00 0.00 6,837.00

756995924 27 Oct 2011 27 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONREALTY ASSOCIATES FUND V

1,766,205.480 NHEJ Local 1.000000 0.00 0.00 0.00 1,766,205.481.000000

Base 1.000000 0.00 0.00 0.00 1,766,205.48

22 Dec 2011 22 Dec 2011 USD/OTHRETURN OFCAPITAL

3,005,373.000 NHEJ Local 1.000000 0.00 0.00 0.00 3,005,373.001.000000

Base 1.000000 0.00 0.00 0.00 3,005,373.00
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756995924 Total

0.00 0.000.004,771,578.480 Local 4,771,578.48

Base 0.00 0.00 0.00 4,771,578.48

REIT USD.01758075402 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREDWOOD TRUST INC

17,600.000 NHDG Local 11.010000 0.00 0.00 0.00 193,776.001.000000

Base 11.010000 0.00 0.00 0.00 193,776.00

COMMON STOCK USD.01758750103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREGAL BELOIT CORP

700.000 NHHY Local 45.380000 0.00 0.00 0.00 31,766.001.000000

Base 45.380000 0.00 0.00 0.00 31,766.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 43.277100 0.00 3.50 0.59 30,289.881.000000

Base 43.277100 0.00 3.50 0.59 30,289.88

758750103 Total

3.50 0.590.001,400.000 Local 62,055.88

Base 0.00 3.50 0.59 62,055.88

REIT USD.01758849103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREGENCY CENTERS CORP

2,000.000 NHHY Local 35.330000 0.00 0.00 0.00 70,660.001.000000

Base 35.330000 0.00 0.00 0.00 70,660.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 33.108000 0.00 10.00 1.28 66,204.721.000000

Base 33.108000 0.00 10.00 1.28 66,204.72

758849103 Total

10.00 1.280.004,000.000 Local 136,864.72

Base 0.00 10.00 1.28 136,864.72
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COMMON STOCK USD.05758932107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREGIS CORP

13,000.000 NHDG Local 15.730000 0.00 0.00 0.00 204,490.001.000000

Base 15.730000 0.00 0.00 0.00 204,490.00

COMMON STOCK USD.017591EP100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REGIONS FINANCIAL CORP

5,600.000 NHIH Local 3.994600 0.00 56.00 0.43 22,313.331.000000

Base 3.994600 0.00 56.00 0.43 22,313.33

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,200.000 NHIH Local 4.076100 0.00 52.00 0.41 21,143.311.000000

Base 4.076100 0.00 52.00 0.41 21,143.31

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,100.000 NHHY Local 3.330000 0.00 0.00 0.00 83,583.001.000000

Base 3.330000 0.00 0.00 0.00 83,583.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

25,100.000 NHDG Local 2.885200 0.00 125.50 1.40 72,291.621.000000

Base 2.885200 0.00 125.50 1.40 72,291.62

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,800.000 NHDM Local 4.020000 0.00 0.00 0.00 43,416.001.000000

Base 4.020000 0.00 0.00 0.00 43,416.00

7591EP100 Total

233.50 2.240.0071,800.000 Local 242,747.26

Base 0.00 233.50 2.24 242,747.26

COMMON STOCK USD.01759351604 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREINSURANCE GROUP OF AMERICA

1,200.000 NHHY Local 45.950000 0.00 0.00 0.00 55,140.001.000000

Base 45.950000 0.00 0.00 0.00 55,140.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 45.273800 0.00 6.00 1.05 54,321.511.000000

Base 45.273800 0.00 6.00 1.05 54,321.51

759351604 Total

6.00 1.050.002,400.000 Local 109,461.51

Base 0.00 6.00 1.05 109,461.51

COMMON STOCK NPV759509102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRELIANCE STEEL + ALUMINUM

1,100.000 NHHY Local 34.010000 0.00 0.00 0.00 37,411.001.000000

Base 34.010000 0.00 0.00 0.00 37,411.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 31.977900 0.00 5.50 0.68 35,169.511.000000

Base 31.977900 0.00 5.50 0.68 35,169.51

759509102 Total

5.50 0.680.002,200.000 Local 72,580.51

Base 0.00 5.50 0.68 72,580.51

COMMON STOCK USD.0175968L105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRENAISSANCE LEARNING INC

2,000.000 NHDG Local 17.010000 0.00 0.00 0.00 34,020.001.000000

Base 17.010000 0.00 0.00 0.00 34,020.00

20 Oct 2011 20 Oct 2011 USD/DTCMERGER

3,200.000 NHHZ Local 16.600000 0.00 0.00 0.00 53,120.001.000000

Base 16.600000 0.00 0.00 0.00 53,120.00

75968L105 Total

0.00 0.000.005,200.000 Local 87,140.00

Base 0.00 0.00 0.00 87,140.00
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COMMON STOCK USD5.75970E107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRENASANT CORP

5,600.000 NHDG Local 13.960000 0.00 0.00 0.00 78,176.001.000000

Base 13.960000 0.00 0.00 0.00 78,176.00

COMMON STOCK USD.0176009N100 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LERENT A CENTER INC

400.000 NHIH Local 34.982400 0.00 0.00 0.27 13,992.691.000000

Base 34.982400 0.00 0.00 0.27 13,992.69

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

14,300.000 NHDG Local 30.070000 0.00 0.00 0.00 430,001.001.000000

Base 30.070000 0.00 0.00 0.00 430,001.00

06 Dec 2011 09 Dec 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDX Local 35.947300 0.00 39.00 0.90 46,691.591.000000

Base 35.947300 0.00 39.00 0.90 46,691.59

07 Dec 2011 12 Dec 2011 USD/DTC 0.01LIQUIDNETINC

4,300.000 NHDX Local 35.977700 0.00 43.00 2.98 154,658.131.000000

Base 35.977700 0.00 43.00 2.98 154,658.13

08 Dec 2011 13 Dec 2011 USD/DTC 0.02BNY CONVERGEX LJR

3,450.000 NHDX Local 35.591400 0.00 69.00 2.36 122,718.971.000000

Base 35.591400 0.00 69.00 2.36 122,718.97

09 Dec 2011 14 Dec 2011 USD/DTC 0.01WEEDEN + CO.

1,200.000 NHDX Local 36.200000 0.00 12.00 0.84 43,427.161.000000

Base 36.200000 0.00 12.00 0.84 43,427.16

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHHZ Local 35.370000 0.00 21.00 0.96 49,496.041.000000

Base 35.370000 0.00 21.00 0.96 49,496.04

22 Dec 2011 28 Dec 2011 USD/DTC 0.03WILLIAMS CAPITAL GROUP LP (THE)

1,550.000 NHDX Local 37.635500 0.00 46.50 1.13 58,287.401.000000

Base 37.635500 0.00 46.50 1.13 58,287.40
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76009N100 Total

230.50 9.440.0027,900.000 Local 919,272.98

Base 0.00 230.50 9.44 919,272.98

COMMON STOCK760276105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREPUBLIC AIRWAYS HOLDINGS IN

10,800.000 NHDG Local 2.680000 0.00 0.00 0.00 28,944.001.000000

Base 2.680000 0.00 0.00 0.00 28,944.00

COMMON STOCK NPV760281204 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREPUBLIC BANCORP INC CLASS A

2,200.000 NHDG Local 19.300000 0.00 0.00 0.00 42,460.001.000000

Base 19.300000 0.00 0.00 0.00 42,460.00

COMMON STOCK USD.01760759100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.REPUBLIC SERVICES INC

1,600.000 NHIH Local 27.109400 0.00 16.00 0.83 43,358.211.000000

Base 27.109400 0.00 16.00 0.83 43,358.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 27.154200 0.00 12.00 0.63 32,572.411.000000

Base 27.154200 0.00 12.00 0.63 32,572.41

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,800.000 NHHY Local 28.060000 0.00 0.00 0.00 162,748.001.000000

Base 28.060000 0.00 0.00 0.00 162,748.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,800.000 NHDG Local 26.631500 0.00 29.00 2.97 154,430.731.000000

Base 26.631500 0.00 29.00 2.97 154,430.73

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 27.260000 0.00 0.00 0.00 76,328.001.000000

Base 27.260000 0.00 0.00 0.00 76,328.00
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760759100 Total

57.00 4.430.0017,200.000 Local 469,437.35

Base 0.00 57.00 4.43 469,437.35

COMMON STOCK761152107 16 Nov 2011 21 Nov 2011 USD/DTC 0.04LEERINK SWANN AND COMPANYRESMED INC

7,824.000 NHDZ Local 27.741400 0.00 312.96 4.17 216,731.581.000000

Base 27.741400 0.00 312.96 4.17 216,731.58

16 Nov 2011 21 Nov 2011 USD/DTC 0.02AQUA SECURITIES LP

1,565.000 NHDZ Local 27.875000 0.00 31.30 0.84 43,592.241.000000

Base 27.875000 0.00 31.30 0.84 43,592.24

17 Nov 2011 22 Nov 2011 USD/DTC 0.04LEERINK SWANN AND COMPANY

7,824.000 NHDZ Local 27.003000 0.00 312.96 4.06 210,954.451.000000

Base 27.003000 0.00 312.96 4.06 210,954.45

17 Nov 2011 22 Nov 2011 USD/DTC 0.02LIQUIDNETINC

29,390.000 NHDZ Local 26.920200 0.00 587.80 15.20 790,581.681.000000

Base 26.920200 0.00 587.80 15.20 790,581.68

18 Nov 2011 23 Nov 2011 USD/DTC 0.04LEERINK SWANN AND COMPANY

15,851.000 NHDZ Local 26.522800 0.00 634.04 8.08 419,770.781.000000

Base 26.522800 0.00 634.04 8.08 419,770.78

21 Nov 2011 25 Nov 2011 USD/DTC 0.04LEERINK SWANN AND COMPANY

15,648.000 NHDZ Local 26.002000 0.00 625.92 7.82 406,245.561.000000

Base 26.002000 0.00 625.92 7.82 406,245.56

21 Nov 2011 25 Nov 2011 USD/DTC 0.02LIQUIDNETINC

25,286.000 NHDZ Local 25.968900 0.00 505.72 12.61 656,131.281.000000

Base 25.968900 0.00 505.72 12.61 656,131.28
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22 Nov 2011 28 Nov 2011 USD/DTC 0.04LEERINK SWANN AND COMPANY

12,174.000 NHDZ Local 25.678900 0.00 486.96 6.01 312,121.961.000000

Base 25.678900 0.00 486.96 6.01 312,121.96

22 Nov 2011 28 Nov 2011 USD/DTC 0.02LIQUIDNETINC

3,130.000 NHDZ Local 25.695000 0.00 62.60 1.55 80,361.201.000000

Base 25.695000 0.00 62.60 1.55 80,361.20

23 Nov 2011 29 Nov 2011 USD/DTC 0.04LEERINK SWANN AND COMPANY

9,389.000 NHDZ Local 25.332900 0.00 375.56 4.57 237,470.471.000000

Base 25.332900 0.00 375.56 4.57 237,470.47

23 Nov 2011 29 Nov 2011 USD/DTC 0.02LIQUIDNETINC

798.000 NHDZ Local 25.375000 0.00 15.96 0.39 20,232.901.000000

Base 25.375000 0.00 15.96 0.39 20,232.90

25 Nov 2011 30 Nov 2011 USD/DTC 0.04LEERINK SWANN AND COMPANY

8,497.000 NHDZ Local 25.027800 0.00 339.88 4.09 212,317.251.000000

Base 25.027800 0.00 339.88 4.09 212,317.25

28 Nov 2011 01 Dec 2011 USD/DTC 0.04LEERINK SWANN AND COMPANY

4,624.000 NHDZ Local 25.826200 0.00 184.96 2.30 119,233.091.000000

Base 25.826200 0.00 184.96 2.30 119,233.09

761152107 Total

4,476.62 71.690.00142,000.000 Local 3,725,744.44

Base 0.00 4,476.62 71.69 3,725,744.44

FUND LP 104076115L998 07 Oct 2011 07 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONRESOLUTE LTD

141,737.000 NHEL Local 1.000000 0.00 0.00 0.00 141,737.001.000000

Base 1.000000 0.00 0.00 0.00 141,737.00



Prepared by State StreetPage 3052

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Dec 2011 16 Dec 2011 USD/BOSRETURN OFCAPITAL

1,414,129.000 NHEL Local 1.000000 0.00 0.00 0.00 1,414,129.001.000000

Base 1.000000 0.00 0.00 0.00 1,414,129.00

76115L998 Total

0.00 0.000.001,555,866.000 Local 1,555,866.00

Base 0.00 0.00 0.00 1,555,866.00

REIT USD.00176120W302 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRESOURCE CAPITAL CORP

16,200.000 NHDG Local 4.950000 0.00 0.00 0.00 80,190.001.000000

Base 4.950000 0.00 0.00 0.00 80,190.00

COMMON STOCK USD.0176122Q105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRESOURCES CONNECTION INC

10,600.000 NHDG Local 10.320000 0.00 0.00 0.00 109,392.001.000000

Base 10.320000 0.00 0.00 0.00 109,392.00

REIT USD.000176131N101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRETAIL OPPORTUNITY INVESTMEN

9,500.000 NHDG Local 10.800000 0.00 0.00 0.00 102,600.001.000000

Base 10.800000 0.00 0.00 0.00 102,600.00

COMMON STOCK761505205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREVETT MINERALS INC

2,500.000 NHDG Local 3.840000 0.00 0.00 0.00 9,600.001.000000

Base 3.840000 0.00 0.00 0.00 9,600.00

COMMON STOCK USD.01761525609 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREVLON INC CLASS A

2,400.000 NHDG Local 12.880000 0.00 0.00 0.00 30,912.001.000000

Base 12.880000 0.00 0.00 0.00 30,912.00

COMMON STOCK761565100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREX ENERGY CORP

1,200.000 NHDG Local 13.190000 0.00 0.00 0.00 15,828.001.000000

Base 13.190000 0.00 0.00 0.00 15,828.00
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COMMON STOCK USD.01761624105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHREX AMERICAN RESOURCES CORP

1,500.000 NHDG Local 16.850000 0.00 0.00 0.00 25,275.001.000000

Base 16.850000 0.00 0.00 0.00 25,275.00

COMMON STOCK761713106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COREYNOLDS AMERICAN INC

2,900.000 NHIH Local 39.599200 0.00 29.00 2.20 114,806.481.000000

Base 39.599200 0.00 29.00 2.20 114,806.48

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHY Local 37.480000 0.00 0.00 0.00 153,668.001.000000

Base 37.480000 0.00 0.00 0.00 153,668.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 37.326500 0.00 20.50 2.94 153,015.211.000000

Base 37.326500 0.00 20.50 2.94 153,015.21

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 38.720000 0.00 0.00 0.00 112,288.001.000000

Base 38.720000 0.00 0.00 0.00 112,288.00

761713106 Total

49.50 5.140.0014,000.000 Local 533,777.69

Base 0.00 49.50 5.14 533,777.69

COMMON STOCK USD.05763165107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRICHARDSON ELEC LTD

3,100.000 NHDG Local 13.630000 0.00 0.00 0.00 42,253.001.000000

Base 13.630000 0.00 0.00 0.00 42,253.00

COMMON STOCK766559603 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRIGEL PHARMACEUTICALS INC

3,700.000 NHDG Local 7.850000 0.00 0.00 0.00 29,045.001.000000

Base 7.850000 0.00 0.00 0.00 29,045.00
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COMMON STOCK USD.01766721104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRIMAGE CORP

2,100.000 NHDG Local 11.500000 0.00 0.00 0.00 24,150.001.000000

Base 11.500000 0.00 0.00 0.00 24,150.00

COMMON STOCK USD1.767754104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRITE AID CORP

125,100.000 NHDG Local 0.963800 0.00 0.00 0.00 120,571.381.000000

Base 0.963800 0.00 0.00 0.00 120,571.38

COMMON STOCK USD.0176973Q105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROADRUNNER TRANSPORTATION SY

1,900.000 NHDG Local 14.450000 0.00 0.00 0.00 27,455.001.000000

Base 14.450000 0.00 0.00 0.00 27,455.00

COMMON STOCK NPV770196103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROBBINS + MYERS INC

8,900.000 NHDG Local 42.010000 0.00 0.00 0.00 373,889.001.000000

Base 42.010000 0.00 0.00 0.00 373,889.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.03J.P. MORGAN SECURITIES INC.

770.000 NHHO Local 52.740300 0.00 23.10 0.78 40,586.151.000000

Base 52.740300 0.00 23.10 0.78 40,586.15

770196103 Total

23.10 0.780.009,670.000 Local 414,475.15

Base 0.00 23.10 0.78 414,475.15

COMMON STOCK770323103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROBERT HALF INTL INC

600.000 NHIH Local 26.609200 0.00 6.00 0.31 15,959.211.000000

Base 26.609200 0.00 6.00 0.31 15,959.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 26.701400 0.00 7.00 0.36 18,683.621.000000

Base 26.701400 0.00 7.00 0.36 18,683.62
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 26.450000 0.00 0.00 0.00 34,385.001.000000

Base 26.450000 0.00 0.00 0.00 34,385.00

770323103 Total

13.00 0.670.002,600.000 Local 69,027.83

Base 0.00 13.00 0.67 69,027.83

COMMON STOCK USD.01772739207 08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.ROCK TENN COMPANY  CL A

6,700.000 NHDF Local 56.050000 0.00 67.00 7.21 375,460.791.000000

Base 56.050000 0.00 67.00 7.21 375,460.79

COMMON STOCK USD1.773903109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROCKWELL AUTOMATION INC

1,000.000 NHIH Local 73.156000 0.00 10.00 1.40 73,144.601.000000

Base 73.156000 0.00 10.00 1.40 73,144.60

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 72.887500 0.00 4.00 0.56 29,150.441.000000

Base 72.887500 0.00 4.00 0.56 29,150.44

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 73.590000 0.00 0.00 0.00 103,026.001.000000

Base 73.590000 0.00 0.00 0.00 103,026.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

22,400.000 NHDZ Local 73.248700 0.00 896.00 31.51 1,639,843.371.000000

Base 73.248700 0.00 896.00 31.51 1,639,843.37

15 Dec 2011 20 Dec 2011 USD/DTC 0.03UBS SECURITIES LLC

26,570.000 NHDZ Local 72.089400 0.00 797.10 36.78 1,914,581.481.000000

Base 72.089400 0.00 797.10 36.78 1,914,581.48
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16 Dec 2011 21 Dec 2011 USD/DTC 0.03UBS SECURITIES LLC

30,530.000 NHDZ Local 73.000800 0.00 915.90 42.80 2,227,755.721.000000

Base 73.000800 0.00 915.90 42.80 2,227,755.72

773903109 Total

2,623.00 113.050.0082,300.000 Local 5,987,501.61

Base 0.00 2,623.00 113.05 5,987,501.61

LIQUIDATING FUND77399B938 30 Sep 2011 30 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTROCK CREEK GROUP

348,655.710 NHFV Local 1.000000 0.00 0.00 0.00 348,655.711.000000

Base 1.000000 0.00 0.00 0.00 348,655.71

COMMON STOCK NPV774188106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROCKVILLE FINANCIAL INC

6,600.000 NHDG Local 9.750000 0.00 0.00 0.00 64,350.001.000000

Base 9.750000 0.00 0.00 0.00 64,350.00

COMMON STOCK USD.01774341101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROCKWELL COLLINS INC

1,300.000 NHIH Local 54.934600 0.00 13.00 1.37 71,400.611.000000

Base 54.934600 0.00 13.00 1.37 71,400.61

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 55.010000 0.00 0.00 0.00 71,513.001.000000

Base 55.010000 0.00 0.00 0.00 71,513.00

774341101 Total

13.00 1.370.002,600.000 Local 142,913.61

Base 0.00 13.00 1.37 142,913.61

COMMON STOCK USD.01775043102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROFIN SINAR TECHNOLOGIES INC

3,500.000 NHDG Local 21.140000 0.00 0.00 0.00 73,990.001.000000

Base 21.140000 0.00 0.00 0.00 73,990.00
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COMMON STOCK USD1.775133101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROGERS CORP

2,300.000 NHDG Local 41.650000 0.00 0.00 0.00 95,795.001.000000

Base 41.650000 0.00 0.00 0.00 95,795.00

COMMON STOCK USD.177581P109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROMA FINANCIAL CORP

1,600.000 NHDG Local 8.650000 0.00 0.00 0.00 13,840.001.000000

Base 8.650000 0.00 0.00 0.00 13,840.00

COMMON STOCK USD.01776696106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROPER INDUSTRIES INC

800.000 NHIH Local 85.860000 0.00 8.00 1.32 68,678.681.000000

Base 85.860000 0.00 8.00 1.32 68,678.68

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 85.530000 0.00 0.00 0.00 68,424.001.000000

Base 85.530000 0.00 0.00 0.00 68,424.00

776696106 Total

8.00 1.320.001,600.000 Local 137,102.68

Base 0.00 8.00 1.32 137,102.68

COMMON STOCK777780107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROSETTA STONE INC

2,500.000 NHDG Local 9.790000 0.00 0.00 0.00 24,475.001.000000

Base 9.790000 0.00 0.00 0.00 24,475.00

COMMON STOCK USD.01778296103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROSS STORES INC

100.000 NHIH Local 88.595000 0.00 1.00 0.17 8,858.331.000000

Base 88.595000 0.00 1.00 0.17 8,858.33

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 88.525600 0.00 9.00 1.53 79,662.511.000000

Base 88.525600 0.00 9.00 1.53 79,662.51
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 88.990000 0.00 0.00 0.00 88,990.001.000000

Base 88.990000 0.00 0.00 0.00 88,990.00

778296103 Total

10.00 1.700.002,000.000 Local 177,510.84

Base 0.00 10.00 1.70 177,510.84

COMMON STOCK779382100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ROWAN COMPANIES INC

100.000 NHIH Local 35.325000 0.00 1.00 0.07 3,531.431.000000

Base 35.325000 0.00 1.00 0.07 3,531.43

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 35.503200 0.00 11.00 0.75 39,041.771.000000

Base 35.503200 0.00 11.00 0.75 39,041.77

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHHY Local 30.190000 0.00 0.00 0.00 57,361.001.000000

Base 30.190000 0.00 0.00 0.00 57,361.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 28.744700 0.00 9.50 1.05 54,604.381.000000

Base 28.744700 0.00 9.50 1.05 54,604.38

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHDM Local 34.810000 0.00 0.00 0.00 41,772.001.000000

Base 34.810000 0.00 0.00 0.00 41,772.00

779382100 Total

21.50 1.870.006,200.000 Local 196,310.58

Base 0.00 21.50 1.87 196,310.58
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COMMON STOCK USD.01781182100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRUBY TUESDAY INC

14,700.000 NHDG Local 7.480000 0.00 0.00 0.00 109,956.001.000000

Base 7.480000 0.00 0.00 0.00 109,956.00

COMMON STOCK NPV781258108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRUDDICK CORP

5,200.000 NHDG Local 41.740000 0.00 0.00 0.00 217,048.001.000000

Base 41.740000 0.00 0.00 0.00 217,048.00

COMMON STOCK781270103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRUDOLPH TECHNOLOGIES INC

7,100.000 NHDG Local 7.060000 0.00 0.00 0.00 50,126.001.000000

Base 7.060000 0.00 0.00 0.00 50,126.00

COMMON STOCK USD.01781846209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRUSH ENTERPRISES INC CL A

7,200.000 NHDG Local 15.720000 0.00 0.00 0.00 113,184.001.000000

Base 15.720000 0.00 0.00 0.00 113,184.00

COMMON STOCK USD.01783332109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRUTH S HOSPITALITY GROUP INC

6,500.000 NHDG Local 4.790000 0.00 0.00 0.00 31,135.001.000000

Base 4.790000 0.00 0.00 0.00 31,135.00

ADR783513104 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCRYANAIR HOLDINGS PLC SP ADR

1,000.000 NHIL Local 29.012000 0.00 13.50 0.56 28,997.941.000000

Base 29.012000 0.00 13.50 0.56 28,997.94

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHJ Local 29.030000 0.00 0.00 0.00 29,030.001.000000

Base 29.030000 0.00 0.00 0.00 29,030.00

783513104 Total

13.50 0.560.002,000.000 Local 58,027.94

Base 0.00 13.50 0.56 58,027.94
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COMMON STOCK USD.5783549108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.RYDER SYSTEM INC

300.000 NHIH Local 52.985000 0.00 3.00 0.31 15,892.191.000000

Base 52.985000 0.00 3.00 0.31 15,892.19

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 52.850000 0.00 1.00 0.10 5,283.901.000000

Base 52.850000 0.00 1.00 0.10 5,283.90

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHY Local 37.510000 0.00 0.00 0.00 33,759.001.000000

Base 37.510000 0.00 0.00 0.00 33,759.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 35.766700 0.00 4.50 0.62 32,184.911.000000

Base 35.766700 0.00 4.50 0.62 32,184.91

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

400.000 NHDM Local 52.990000 0.00 0.00 0.00 21,196.001.000000

Base 52.990000 0.00 0.00 0.00 21,196.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

49,700.000 NHDF Local 51.878700 0.00 497.00 49.50 2,577,824.891.000000

Base 51.878700 0.00 497.00 49.50 2,577,824.89

783549108 Total

505.50 50.530.0052,300.000 Local 2,686,140.89

Base 0.00 505.50 50.53 2,686,140.89

COMMON STOCK USD1.783764103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRYLAND GROUP INC/THE

10,200.000 NHDG Local 11.190000 0.00 0.00 0.00 114,138.001.000000

Base 11.190000 0.00 0.00 0.00 114,138.00
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COMMON STOCK USD2.5783859101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHS + T BANCORP INC

6,200.000 NHDG Local 17.760000 0.00 0.00 0.00 110,112.001.000000

Base 17.760000 0.00 0.00 0.00 110,112.00

COMMON STOCK USD.0178388J106 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.SBA COMMUNICATIONS CORP CL A

1,600.000 NHDZ Local 40.073000 0.00 32.00 1.23 64,083.571.000000

Base 40.073000 0.00 32.00 1.23 64,083.57

COMMON STOCK78390X101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAIC INC

200.000 NHIH Local 12.275000 0.00 2.00 0.05 2,452.951.000000

Base 12.275000 0.00 2.00 0.05 2,452.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 12.356800 0.00 22.00 0.52 27,162.441.000000

Base 12.356800 0.00 22.00 0.52 27,162.44

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHY Local 11.810000 0.00 0.00 0.00 41,335.001.000000

Base 11.810000 0.00 0.00 0.00 41,335.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 11.285300 0.00 17.50 0.76 39,480.291.000000

Base 11.285300 0.00 17.50 0.76 39,480.29

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHDM Local 12.200000 0.00 0.00 0.00 29,280.001.000000

Base 12.200000 0.00 0.00 0.00 29,280.00

78390X101 Total

41.50 1.330.0011,800.000 Local 139,710.68

Base 0.00 41.50 1.33 139,710.68
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COMMON STOCK USD2.578401V102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCBT FINANCIAL CORP

3,100.000 NHDG Local 26.800000 0.00 0.00 0.00 83,080.001.000000

Base 26.800000 0.00 0.00 0.00 83,080.00

COMMON STOCK784305104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSJW CORP

3,100.000 NHDG Local 23.370000 0.00 0.00 0.00 72,447.001.000000

Base 23.370000 0.00 0.00 0.00 72,447.00

ADR78440P108 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSK TELECOM CO LTD ADR

16,900.000 NHHJ Local 14.240000 0.00 0.00 0.00 240,656.001.000000

Base 14.240000 0.00 0.00 0.00 240,656.00

REIT USD.0178440X101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSL GREEN REALTY CORP

1,500.000 NHHY Local 58.150000 0.00 0.00 0.00 87,225.001.000000

Base 58.150000 0.00 0.00 0.00 87,225.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 54.309300 0.00 7.50 1.57 81,454.881.000000

Base 54.309300 0.00 7.50 1.57 81,454.88

78440X101 Total

7.50 1.570.003,000.000 Local 168,679.88

Base 0.00 7.50 1.57 168,679.88

COMMON STOCK USD.278442P106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SLM CORP

4,200.000 NHIH Local 13.637900 0.00 42.00 1.10 57,236.081.000000

Base 13.637900 0.00 42.00 1.10 57,236.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 13.635000 0.00 4.00 0.10 5,449.901.000000

Base 13.635000 0.00 4.00 0.10 5,449.90
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHHY Local 12.450000 0.00 0.00 0.00 115,785.001.000000

Base 12.450000 0.00 0.00 0.00 115,785.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,300.000 NHDG Local 11.278500 0.00 46.50 2.02 104,841.531.000000

Base 11.278500 0.00 46.50 2.02 104,841.53

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHDM Local 13.790000 0.00 0.00 0.00 63,434.001.000000

Base 13.790000 0.00 0.00 0.00 63,434.00

78442P106 Total

92.50 3.220.0027,800.000 Local 346,746.51

Base 0.00 92.50 3.22 346,746.51

COMMON STOCK USD.0178454L100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSM ENERGY CO

200.000 NHHY Local 60.650000 0.00 0.00 0.00 12,130.001.000000

Base 60.650000 0.00 0.00 0.00 12,130.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

200.000 NHDG Local 55.810000 0.00 1.00 0.22 11,160.781.000000

Base 55.810000 0.00 1.00 0.22 11,160.78

78454L100 Total

1.00 0.220.00400.000 Local 23,290.78

Base 0.00 1.00 0.22 23,290.78

COMMON STOCK USD10.784635104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPX CORP

700.000 NHHY Local 45.310000 0.00 0.00 0.00 31,717.001.000000

Base 45.310000 0.00 0.00 0.00 31,717.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 42.559500 0.00 3.50 0.58 29,787.571.000000

Base 42.559500 0.00 3.50 0.58 29,787.57

784635104 Total

3.50 0.580.001,400.000 Local 61,504.57

Base 0.00 3.50 0.58 61,504.57

COMMON STOCK USD.0178463B101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHS1 CORPORATION

10,600.000 NHDG Local 9.500000 0.00 0.00 0.00 100,700.001.000000

Base 9.500000 0.00 0.00 0.00 100,700.00

COMMON STOCK78467J100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSS+C TECHNOLOGIES HOLDINGS

5,600.000 NHDG Local 14.630000 0.00 0.00 0.00 81,928.001.000000

Base 14.630000 0.00 0.00 0.00 81,928.00

COMMON STOCK USD.0178478V100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTR HOLDINGS INC

6,800.000 NHDG Local 9.080000 0.00 0.00 0.00 61,744.001.000000

Base 9.080000 0.00 0.00 0.00 61,744.00

COMMON STOCK78486Q101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSVB FINANCIAL GROUP

7,700.000 NHDG Local 40.700000 0.00 0.00 0.00 313,390.001.000000

Base 40.700000 0.00 0.00 0.00 313,390.00

COMMON STOCK USD.178503N107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSWS GROUP INC

6,500.000 NHDG Local 4.900000 0.00 0.00 0.00 31,850.001.000000

Base 4.900000 0.00 0.00 0.00 31,850.00

COMMON STOCK NPV785060104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHS.Y. BANCORP INC

2,300.000 NHDG Local 20.220000 0.00 0.00 0.00 46,506.001.000000

Base 20.220000 0.00 0.00 0.00 46,506.00
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REIT USD.0178573L106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSABRA HEALTH CARE REIT INC

5,900.000 NHDG Local 9.300000 0.00 0.00 0.00 54,870.001.000000

Base 9.300000 0.00 0.00 0.00 54,870.00

COMMON STOCK USD.1786449207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAFEGUARD SCIENTIFICS INC

4,500.000 NHDG Local 15.530000 0.00 0.00 0.00 69,885.001.000000

Base 15.530000 0.00 0.00 0.00 69,885.00

COMMON STOCK USD.0178648T100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAFETY INSURANCE GROUP INC

2,800.000 NHDG Local 39.690000 0.00 0.00 0.00 111,132.001.000000

Base 39.690000 0.00 0.00 0.00 111,132.00

COMMON STOCK USD.01786514208 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SAFEWAY INC

800.000 NHIH Local 19.592500 0.00 8.00 0.30 15,665.701.000000

Base 19.592500 0.00 8.00 0.30 15,665.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

2,200.000 NHIH Local 19.605000 0.00 22.00 0.83 43,108.171.000000

Base 19.605000 0.00 22.00 0.83 43,108.17

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 19.570000 0.00 1.00 0.04 1,955.961.000000

Base 19.570000 0.00 1.00 0.04 1,955.96

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,300.000 NHHY Local 16.630000 0.00 0.00 0.00 104,769.001.000000

Base 16.630000 0.00 0.00 0.00 104,769.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,300.000 NHDG Local 16.669200 0.00 31.50 2.02 104,982.441.000000

Base 16.669200 0.00 31.50 2.02 104,982.44
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHDM Local 19.940000 0.00 0.00 0.00 61,814.001.000000

Base 19.940000 0.00 0.00 0.00 61,814.00

786514208 Total

62.50 3.190.0018,800.000 Local 332,295.27

Base 0.00 62.50 3.19 332,295.27

COMMON STOCK USD.01786598300 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAGA COMMUNICATIONS INC CL A

700.000 NHDG Local 29.460000 0.00 0.00 0.00 20,622.001.000000

Base 29.460000 0.00 0.00 0.00 20,622.00

COMMON STOCK78709Y105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAIA INC

3,500.000 NHDG Local 11.790000 0.00 0.00 0.00 41,265.001.000000

Base 11.790000 0.00 0.00 0.00 41,265.00

COMMON STOCK NPV790148100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHST JOE CO/THE

1,200.000 NHHY Local 14.990000 0.00 0.00 0.00 17,988.001.000000

Base 14.990000 0.00 0.00 0.00 17,988.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 14.481700 0.00 6.00 0.34 17,371.701.000000

Base 14.481700 0.00 6.00 0.34 17,371.70

790148100 Total

6.00 0.340.002,400.000 Local 35,359.70

Base 0.00 6.00 0.34 35,359.70

COMMON STOCK USD.1790849103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ST JUDE MEDICAL INC

900.000 NHIH Local 38.886100 0.00 9.00 0.67 34,987.821.000000

Base 38.886100 0.00 9.00 0.67 34,987.82
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 38.962400 0.00 19.00 1.42 74,008.141.000000

Base 38.962400 0.00 19.00 1.42 74,008.14

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 39.240000 0.00 0.00 0.00 109,872.001.000000

Base 39.240000 0.00 0.00 0.00 109,872.00

790849103 Total

28.00 2.090.005,600.000 Local 218,867.96

Base 0.00 28.00 2.09 218,867.96

COMMON STOCK USD.179377W108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAKS INC

26,500.000 NHDG Local 9.850000 0.00 0.00 0.00 261,025.001.000000

Base 9.850000 0.00 0.00 0.00 261,025.00

28 Oct 2011 02 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

13,866.000 NHEX Local 10.954700 0.00 415.98 2.92 151,478.971.000000

Base 10.954700 0.00 415.98 2.92 151,478.97

31 Oct 2011 03 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

20,808.000 NHEX Local 10.806500 0.00 624.24 4.32 224,233.091.000000

Base 10.806500 0.00 624.24 4.32 224,233.09

01 Nov 2011 04 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

4,906.000 NHEX Local 10.782000 0.00 147.18 1.02 52,748.291.000000

Base 10.782000 0.00 147.18 1.02 52,748.29

02 Nov 2011 07 Nov 2011 USD/DTC 0.02MR BEAL &COMPANY

32,914.000 NHEX Local 10.941400 0.00 658.28 6.92 359,460.041.000000

Base 10.941400 0.00 658.28 6.92 359,460.04
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79377W108 Total

1,845.68 15.180.0098,994.000 Local 1,048,945.39

Base 0.00 1,845.68 15.18 1,048,945.39

COMMON STOCK79466L302 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SALESFORCE.COM INC

900.000 NHIH Local 135.411700 0.00 9.00 2.34 121,859.191.000000

Base 135.411700 0.00 9.00 2.34 121,859.19

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

274.000 NHIH Local 135.304416 0.00 2.74 0.71 37,069.961.000000

Base 135.304416 0.00 2.74 0.71 37,069.96

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,174.000 NHDM Local 133.520000 0.00 0.00 0.00 156,752.481.000000

Base 133.520000 0.00 0.00 0.00 156,752.48

79466L302 Total

11.74 3.050.002,348.000 Local 315,681.63

Base 0.00 11.74 3.05 315,681.63

COMMON STOCK795435106 14 Nov 2011 17 Nov 2011 USD/DTC 0.05J.P. MORGAN SECURITIES INC.SALIX PHARMACEUTICALS LTD

5,118.000 NHIB Local 34.323000 0.00 255.90 3.38 175,405.831.000000

Base 34.323000 0.00 255.90 3.38 175,405.83

01 Dec 2011 06 Dec 2011 USD/DTC 0.05BNY CONVERGEX

5,035.000 NHIB Local 43.332700 0.00 251.75 4.19 217,924.201.000000

Base 43.332700 0.00 251.75 4.19 217,924.20

795435106 Total

507.65 7.570.0010,153.000 Local 393,330.03

Base 0.00 507.65 7.57 393,330.03
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COMMON STOCK USD.0179546E104 28 Oct 2011 02 Nov 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INCSALLY BEAUTY HOLDINGS INC

1,530.000 NHHO Local 19.397000 0.00 61.20 0.57 29,615.641.000000

Base 19.397000 0.00 61.20 0.57 29,615.64

31 Oct 2011 03 Nov 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

3,780.000 NHHO Local 19.286000 0.00 151.20 1.40 72,748.481.000000

Base 19.286000 0.00 151.20 1.40 72,748.48

02 Nov 2011 07 Nov 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

4,220.000 NHHO Local 19.295200 0.00 168.80 1.57 81,255.371.000000

Base 19.295200 0.00 168.80 1.57 81,255.37

10 Nov 2011 16 Nov 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

7,000.000 NHHO Local 20.031100 0.00 280.00 2.70 139,935.001.000000

Base 20.031100 0.00 280.00 2.70 139,935.00

29 Nov 2011 02 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

9,430.000 NHHO Local 19.344400 0.00 282.90 3.51 182,131.281.000000

Base 19.344400 0.00 282.90 3.51 182,131.28

30 Nov 2011 05 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

14,490.000 NHHO Local 19.991400 0.00 434.70 5.57 289,235.121.000000

Base 19.991400 0.00 434.70 5.57 289,235.12

79546E104 Total

1,378.80 15.320.0040,450.000 Local 794,920.89

Base 0.00 1,378.80 15.32 794,920.89

GDR796050201 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAMSUNG ELECTRONICS 144A GDR

1,300.000 NHHJ Local 255.000000 0.00 0.00 0.00 331,500.001.000000

Base 255.000000 0.00 0.00 0.00 331,500.00
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GDR796050888 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAMSUNG ELECTR GDR REG S

4,600.000 NHHJ Local 407.900000 0.00 0.00 0.00 1,876,340.001.000000

Base 407.900000 0.00 0.00 0.00 1,876,340.00

COMMON STOCK USD1.800013104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSANDERSON FARMS INC

5,100.000 NHDG Local 47.120000 0.00 0.00 0.00 240,312.001.000000

Base 47.120000 0.00 0.00 0.00 240,312.00

COMMON STOCK80004C101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SANDISK CORP

1,500.000 NHIH Local 51.726500 0.00 15.00 1.49 77,573.261.000000

Base 51.726500 0.00 15.00 1.49 77,573.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 51.067000 0.00 5.00 0.49 25,528.011.000000

Base 51.067000 0.00 5.00 0.49 25,528.01

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 51.940000 0.00 1.00 0.10 5,192.901.000000

Base 51.940000 0.00 1.00 0.10 5,192.90

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,800.000 NHHY Local 40.350000 0.00 0.00 0.00 193,680.001.000000

Base 40.350000 0.00 0.00 0.00 193,680.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,800.000 NHDG Local 39.212400 0.00 24.00 3.62 188,191.901.000000

Base 39.212400 0.00 24.00 3.62 188,191.90

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHDM Local 51.080000 0.00 0.00 0.00 107,268.001.000000

Base 51.080000 0.00 0.00 0.00 107,268.00
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80004C101 Total

45.00 5.700.0013,800.000 Local 597,434.07

Base 0.00 45.00 5.70 597,434.07

COMMON STOCK USD1.800363103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSANDY SPRING BANCORP INC

5,300.000 NHDG Local 16.000000 0.00 0.00 0.00 84,800.001.000000

Base 16.000000 0.00 0.00 0.00 84,800.00

COMMON STOCK USD.01800907206 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSANMINA SCI CORP

18,500.000 NHDG Local 7.980000 0.00 0.00 0.00 147,630.001.000000

Base 7.980000 0.00 0.00 0.00 147,630.00

COMMON STOCK USD.01803111103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SARA LEE CORP

400.000 NHIH Local 18.347500 0.00 4.00 0.14 7,334.861.000000

Base 18.347500 0.00 4.00 0.14 7,334.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,700.000 NHIH Local 18.415000 0.00 47.00 1.66 86,501.841.000000

Base 18.415000 0.00 47.00 1.66 86,501.84

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHY Local 16.350000 0.00 0.00 0.00 29,430.001.000000

Base 16.350000 0.00 0.00 0.00 29,430.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 15.988100 0.00 9.00 0.56 28,769.021.000000

Base 15.988100 0.00 9.00 0.56 28,769.02

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,100.000 NHDM Local 18.660000 0.00 0.00 0.00 95,166.001.000000

Base 18.660000 0.00 0.00 0.00 95,166.00
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Base Currency: USD - US DOLLAR

803111103 Total

60.00 2.360.0013,800.000 Local 247,201.72

Base 0.00 60.00 2.36 247,201.72

ADR USD.043804098101 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSATYAM COMPUTER SERVICES ADR

9,900.000 NHHJ Local 2.500000 0.00 0.00 0.00 24,750.001.000000

Base 2.500000 0.00 0.00 0.00 24,750.00

COMMON STOCK USD.0180517Q100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSAVIENT PHARMACEUTICALS INC

4,700.000 NHDG Local 3.840000 0.00 0.00 0.00 18,048.001.000000

Base 3.840000 0.00 0.00 0.00 18,048.00

ADR80585Y308 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHSBERBANK SPONSORED ADR

30,200.000 NHHJ Local 9.700000 0.00 0.00 0.00 292,940.001.000000

Base 9.700000 0.00 0.00 0.00 292,940.00

COMMON STOCK NPV80589M102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSCANA CORP

1,000.000 NHIH Local 42.475000 0.00 10.00 0.82 42,464.181.000000

Base 42.475000 0.00 10.00 0.82 42,464.18

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHY Local 40.450000 0.00 0.00 0.00 97,080.001.000000

Base 40.450000 0.00 0.00 0.00 97,080.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 38.707600 0.00 12.00 1.79 92,884.451.000000

Base 38.707600 0.00 12.00 1.79 92,884.45

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 42.670000 0.00 0.00 0.00 42,670.001.000000

Base 42.670000 0.00 0.00 0.00 42,670.00
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80589M102 Total

22.00 2.610.006,800.000 Local 275,098.63

Base 0.00 22.00 2.61 275,098.63

COMMON STOCK NPV806037107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCANSOURCE INC

5,100.000 NHDG Local 34.560000 0.00 0.00 0.00 176,256.001.000000

Base 34.560000 0.00 0.00 0.00 176,256.00

COMMON STOCK806373106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCHAWK INC

2,600.000 NHDG Local 11.770000 0.00 0.00 0.00 30,602.001.000000

Base 11.770000 0.00 0.00 0.00 30,602.00

COMMON STOCK USD.01806407102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHENRY SCHEIN INC

800.000 NHHY Local 62.010000 0.00 0.00 0.00 49,608.001.000000

Base 62.010000 0.00 0.00 0.00 49,608.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 59.223100 0.00 4.00 0.91 47,373.571.000000

Base 59.223100 0.00 4.00 0.91 47,373.57

806407102 Total

4.00 0.910.001,600.000 Local 96,981.57

Base 0.00 4.00 0.91 96,981.57

COMMON STOCK USD.01806693107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCHIFF NUTRITION INTERNATION

1,900.000 NHDG Local 12.660000 0.00 0.00 0.00 24,054.001.000000

Base 12.660000 0.00 0.00 0.00 24,054.00

COMMON STOCK USD.01807066105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCHOLASTIC CORP

5,900.000 NHDG Local 29.050000 0.00 0.00 0.00 171,395.001.000000

Base 29.050000 0.00 0.00 0.00 171,395.00
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COMMON STOCK807863105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCHOOL SPECIALTY INC

3,600.000 NHDG Local 6.300000 0.00 0.00 0.00 22,680.001.000000

Base 6.300000 0.00 0.00 0.00 22,680.00

COMMON STOCK USD1.808194104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCHULMAN (A.) INC

6,500.000 NHDG Local 19.000000 0.00 0.00 0.00 123,500.001.000000

Base 19.000000 0.00 0.00 0.00 123,500.00

COMMON STOCK USD.01808513105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCHWAB (CHARLES) CORP

4,700.000 NHIH Local 11.900400 0.00 47.00 1.07 55,883.811.000000

Base 11.900400 0.00 47.00 1.07 55,883.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,700.000 NHIH Local 11.941900 0.00 47.00 1.08 56,078.851.000000

Base 11.941900 0.00 47.00 1.08 56,078.85

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,400.000 NHDM Local 12.160000 0.00 0.00 0.00 114,304.001.000000

Base 12.160000 0.00 0.00 0.00 114,304.00

808513105 Total

94.00 2.150.0018,800.000 Local 226,266.66

Base 0.00 94.00 2.15 226,266.66

COMMON STOCK USD.1808541106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCHWEITZER MAUDUIT INTL INC

3,500.000 NHDG Local 59.480000 0.00 0.00 0.00 208,180.001.000000

Base 59.480000 0.00 0.00 0.00 208,180.00

COMMON STOCK USD.0180874P109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCIENTIFIC GAMES CORP A

6,400.000 NHDG Local 7.780000 0.00 0.00 0.00 49,792.001.000000

Base 7.780000 0.00 0.00 0.00 49,792.00
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COMMON STOCK USD.01810186106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCOTTS MIRACLE GRO CO CL A

490.000 NHHY Local 44.600000 0.00 0.00 0.00 21,854.001.000000

Base 44.600000 0.00 0.00 0.00 21,854.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

490.000 NHDG Local 45.008900 0.00 2.45 0.43 22,051.481.000000

Base 45.008900 0.00 2.45 0.43 22,051.48

810186106 Total

2.45 0.430.00980.000 Local 43,905.48

Base 0.00 2.45 0.43 43,905.48

COMMON STOCK USD.01811054402 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEW SCRIPPS CO/THE A

7,600.000 NHDG Local 6.750000 0.00 0.00 0.00 51,300.001.000000

Base 6.750000 0.00 0.00 0.00 51,300.00

COMMON STOCK USD.01811065101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SCRIPPS NETWORKS INTER CL A

700.000 NHIH Local 39.929300 0.00 7.00 0.54 27,942.971.000000

Base 39.929300 0.00 7.00 0.54 27,942.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 40.035000 0.00 2.00 0.15 8,004.851.000000

Base 40.035000 0.00 2.00 0.15 8,004.85

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHDM Local 40.290000 0.00 0.00 0.00 36,261.001.000000

Base 40.290000 0.00 0.00 0.00 36,261.00

811065101 Total

9.00 0.690.001,800.000 Local 72,208.82

Base 0.00 9.00 0.69 72,208.82
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COMMON STOCK USD1.811543107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEABOARD CORP

72.000 NHDG Local 1,843.000000 0.00 0.00 0.00 132,696.001.000000

Base 1,843.000000 0.00 0.00 0.00 132,696.00

COMMON STOCK USD.01811656107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEABRIGHT HOLDINGS INC

4,400.000 NHDG Local 7.470000 0.00 0.00 0.00 32,868.001.000000

Base 7.470000 0.00 0.00 0.00 32,868.00

COMMON STOCK USD.01811699107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEACHANGE INTERNATIONAL INC

3,000.000 NHDG Local 8.400000 0.00 0.00 0.00 25,200.001.000000

Base 8.400000 0.00 0.00 0.00 25,200.00

COMMON STOCK USD.1811707306 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEACOAST BANKING CORP/FL

16,300.000 NHDG Local 1.550000 0.00 0.00 0.00 25,265.001.000000

Base 1.550000 0.00 0.00 0.00 25,265.00

COMMON STOCK USD.01811904101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEACOR HOLDINGS INC

500.000 NHHY Local 80.210000 0.00 0.00 0.00 40,105.001.000000

Base 80.210000 0.00 0.00 0.00 40,105.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 78.948000 0.00 2.50 0.76 39,470.741.000000

Base 78.948000 0.00 2.50 0.76 39,470.74

15 Nov 2011 18 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

700.000 NHDF Local 84.549200 0.00 5.25 1.14 59,178.051.000000

Base 84.549200 0.00 5.25 1.14 59,178.05

16 Nov 2011 21 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

800.000 NHDF Local 84.492900 0.00 6.00 1.30 67,587.021.000000

Base 84.492900 0.00 6.00 1.30 67,587.02
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17 Nov 2011 22 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,200.000 NHDF Local 82.113100 0.00 9.00 1.90 98,524.821.000000

Base 82.113100 0.00 9.00 1.90 98,524.82

18 Nov 2011 23 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,600.000 NHDF Local 82.764700 0.00 12.00 2.55 132,408.971.000000

Base 82.764700 0.00 12.00 2.55 132,408.97

21 Nov 2011 25 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,500.000 NHDF Local 81.623600 0.00 11.25 2.36 122,421.791.000000

Base 81.623600 0.00 11.25 2.36 122,421.79

22 Nov 2011 28 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

100.000 NHDF Local 82.124800 0.00 0.75 0.16 8,211.571.000000

Base 82.124800 0.00 0.75 0.16 8,211.57

23 Nov 2011 29 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,000.000 NHDF Local 80.211600 0.00 7.50 1.55 80,202.551.000000

Base 80.211600 0.00 7.50 1.55 80,202.55

28 Nov 2011 01 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,200.000 NHDF Local 82.397000 0.00 9.00 1.90 98,865.501.000000

Base 82.397000 0.00 9.00 1.90 98,865.50

29 Nov 2011 02 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,200.000 NHDF Local 83.736200 0.00 9.00 1.93 100,472.511.000000

Base 83.736200 0.00 9.00 1.93 100,472.51

30 Nov 2011 05 Dec 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

1,200.000 NHDF Local 86.638800 0.00 9.00 2.00 103,955.561.000000

Base 86.638800 0.00 9.00 2.00 103,955.56

01 Dec 2011 06 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,200.000 NHDF Local 86.505000 0.00 6.00 1.99 103,798.011.000000

Base 86.505000 0.00 6.00 1.99 103,798.01



Prepared by State StreetPage 3078

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

02 Dec 2011 07 Dec 2011 USD/DTC 0.01ASSENT LLC

1,200.000 NHDF Local 86.586000 0.00 8.40 2.00 103,892.801.000000

Base 86.586000 0.00 8.40 2.00 103,892.80

05 Dec 2011 08 Dec 2011 USD/DTC 0.01ASSENT LLC

1,200.000 NHDF Local 87.893500 0.00 8.40 2.03 105,461.771.000000

Base 87.893500 0.00 8.40 2.03 105,461.77

05 Dec 2011 08 Dec 2011 USD/DTC 0.02LIQUIDNETINC

1,200.000 NHDF Local 87.990000 0.00 18.00 2.03 105,567.971.000000

Base 87.990000 0.00 18.00 2.03 105,567.97

06 Dec 2011 09 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

700.000 NHDF Local 87.576100 0.00 4.90 1.18 61,297.191.000000

Base 87.576100 0.00 4.90 1.18 61,297.19

07 Dec 2011 12 Dec 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLC

900.000 NHDF Local 87.172100 0.00 6.30 1.51 78,447.081.000000

Base 87.172100 0.00 6.30 1.51 78,447.08

08 Dec 2011 13 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

900.000 NHDF Local 85.940200 0.00 4.50 1.49 77,340.191.000000

Base 85.940200 0.00 4.50 1.49 77,340.19

09 Dec 2011 14 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

900.000 NHDF Local 86.432000 0.00 4.50 1.49 77,782.811.000000

Base 86.432000 0.00 4.50 1.49 77,782.81

12 Dec 2011 15 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDF Local 85.690600 0.00 2.00 0.66 34,273.581.000000

Base 85.690600 0.00 2.00 0.66 34,273.58

13 Dec 2011 16 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

400.000 NHDF Local 86.771000 0.00 2.00 0.67 34,705.731.000000

Base 86.771000 0.00 2.00 0.67 34,705.73
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14 Dec 2011 19 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,100.000 NHDF Local 84.620000 0.00 5.50 1.79 93,074.711.000000

Base 84.620000 0.00 5.50 1.79 93,074.71

15 Dec 2011 20 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,200.000 NHDF Local 86.284300 0.00 6.00 1.99 103,533.171.000000

Base 86.284300 0.00 6.00 1.99 103,533.17

16 Dec 2011 21 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

1,700.000 NHDF Local 86.379900 0.00 8.50 2.82 146,834.511.000000

Base 86.379900 0.00 8.50 2.82 146,834.51

20 Dec 2011 23 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

500.000 NHDF Local 88.473900 0.00 2.50 0.85 44,233.601.000000

Base 88.473900 0.00 2.50 0.85 44,233.60

811904101 Total

168.75 40.050.0025,000.000 Local 2,121,647.20

Base 0.00 168.75 40.05 2,121,647.20

COMMON STOCK USD.181211K100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEALED AIR CORP

100.000 NHIH Local 17.480000 0.00 1.00 0.03 1,746.971.000000

Base 17.480000 0.00 1.00 0.03 1,746.97

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 17.541200 0.00 13.00 0.44 22,790.121.000000

Base 17.541200 0.00 13.00 0.44 22,790.12

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHHY Local 16.700000 0.00 0.00 0.00 41,750.001.000000

Base 16.700000 0.00 0.00 0.00 41,750.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,500.000 NHDG Local 15.893200 0.00 12.50 0.77 39,719.731.000000

Base 15.893200 0.00 12.50 0.77 39,719.73

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 17.760000 0.00 0.00 0.00 24,864.001.000000

Base 17.760000 0.00 0.00 0.00 24,864.00

81211K100 Total

26.50 1.240.007,800.000 Local 130,870.82

Base 0.00 26.50 1.24 130,870.82

COMMON STOCK USD.01812139301 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEALY CORP

11,100.000 NHDG Local 1.450000 0.00 0.00 0.00 16,095.001.000000

Base 1.450000 0.00 0.00 0.00 16,095.00

COMMON STOCK USD.01812350106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEARS HOLDINGS CORP

200.000 NHIH Local 69.815000 0.00 2.00 0.27 13,960.731.000000

Base 69.815000 0.00 2.00 0.27 13,960.73

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 68.880000 0.00 1.00 0.13 6,886.871.000000

Base 68.880000 0.00 1.00 0.13 6,886.87

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHHY Local 57.520000 0.00 0.00 0.00 40,264.001.000000

Base 57.520000 0.00 0.00 0.00 40,264.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 61.600000 0.00 3.50 0.83 43,115.671.000000

Base 61.600000 0.00 3.50 0.83 43,115.67
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

300.000 NHDM Local 72.250000 0.00 0.00 0.00 21,675.001.000000

Base 72.250000 0.00 0.00 0.00 21,675.00

812350106 Total

6.50 1.230.002,000.000 Local 125,902.27

Base 0.00 6.50 1.23 125,902.27

COMMON STOCK USD.0181616X103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSELECT COMFORT CORPORATION

1,600.000 NHDG Local 15.500000 0.00 0.00 0.00 24,800.001.000000

Base 15.500000 0.00 0.00 0.00 24,800.00

COMMON STOCK81619Q105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSELECT MEDICAL HOLDINGS CORP

7,900.000 NHDG Local 7.810000 0.00 0.00 0.00 61,699.001.000000

Base 7.810000 0.00 0.00 0.00 61,699.00

COMMON STOCK USD2.816300107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSELECTIVE INSURANCE GROUP

12,100.000 NHDG Local 13.780000 0.00 0.00 0.00 166,738.001.000000

Base 13.780000 0.00 0.00 0.00 166,738.00

COMMON STOCK81663A105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEMGROUP CORP CLASS A

9,300.000 NHDG Local 20.770000 0.00 0.00 0.00 193,161.001.000000

Base 20.770000 0.00 0.00 0.00 193,161.00

COMMON STOCK USD.01816850101 05 Oct 2011 11 Oct 2011 USD/DTC 0.05BNY CONVERGEXSEMTECH CORP

13,013.000 NHIB Local 22.030600 0.00 650.65 5.51 286,028.041.000000

Base 22.030600 0.00 650.65 5.51 286,028.04

13 Oct 2011 18 Oct 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

24,224.000 NHIB Local 23.431700 0.00 726.72 10.90 566,871.881.000000

Base 23.431700 0.00 726.72 10.90 566,871.88
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816850101 Total

1,377.37 16.410.0037,237.000 Local 852,899.92

Base 0.00 1,377.37 16.41 852,899.92

COMMON STOCK NPV816851109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SEMPRA ENERGY

100.000 NHIH Local 52.840000 0.00 1.00 0.10 5,282.901.000000

Base 52.840000 0.00 1.00 0.10 5,282.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 52.938900 0.00 19.00 1.93 100,562.981.000000

Base 52.938900 0.00 19.00 1.93 100,562.98

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHHY Local 51.500000 0.00 0.00 0.00 221,450.001.000000

Base 51.500000 0.00 0.00 0.00 221,450.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,300.000 NHDG Local 48.676400 0.00 21.50 4.02 209,283.001.000000

Base 48.676400 0.00 21.50 4.02 209,283.00

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 53.270000 0.00 0.00 0.00 106,540.001.000000

Base 53.270000 0.00 0.00 0.00 106,540.00

816851109 Total

41.50 6.050.0012,600.000 Local 643,118.88

Base 0.00 41.50 6.05 643,118.88

COMMON STOCK USD.25817070501 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSENECA FOODS CORP   CL A

2,000.000 NHDG Local 19.680000 0.00 0.00 0.00 39,360.001.000000

Base 19.680000 0.00 0.00 0.00 39,360.00
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REIT USD.0181721M109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSENIOR HOUSING PROP TRUST

2,800.000 NHHY Local 21.540000 0.00 0.00 0.00 60,312.001.000000

Base 21.540000 0.00 0.00 0.00 60,312.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 20.549600 0.00 14.00 1.11 57,523.771.000000

Base 20.549600 0.00 14.00 1.11 57,523.77

81721M109 Total

14.00 1.110.005,600.000 Local 117,835.77

Base 0.00 14.00 1.11 117,835.77

COMMON STOCK USD.181725T100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSENSIENT TECHNOLOGIES CORP

11,200.000 NHDG Local 34.700000 0.00 0.00 0.00 388,640.001.000000

Base 34.700000 0.00 0.00 0.00 388,640.00

COMMON STOCK817337405 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEQUENOM INC

6,900.000 NHDG Local 5.230000 0.00 0.00 0.00 36,087.001.000000

Base 5.230000 0.00 0.00 0.00 36,087.00

COMMON STOCK USD1.817565104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSERVICE CORP INTERNATIONAL

4,500.000 NHHY Local 9.160000 0.00 0.00 0.00 41,220.001.000000

Base 9.160000 0.00 0.00 0.00 41,220.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,500.000 NHDG Local 8.780700 0.00 22.50 0.76 39,489.891.000000

Base 8.780700 0.00 22.50 0.76 39,489.89

817565104 Total

22.50 0.760.009,000.000 Local 80,709.89

Base 0.00 22.50 0.76 80,709.89
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COMMON STOCK NPV820280105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSHAW GROUP INC

1,300.000 NHHY Local 21.740000 0.00 0.00 0.00 28,262.001.000000

Base 21.740000 0.00 0.00 0.00 28,262.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,300.000 NHDG Local 20.116900 0.00 6.50 0.51 26,144.961.000000

Base 20.116900 0.00 6.50 0.51 26,144.96

820280105 Total

6.50 0.510.002,600.000 Local 54,406.96

Base 0.00 6.50 0.51 54,406.96

COMMON STOCK USD1.824348106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SHERWIN WILLIAMS CO/THE

600.000 NHIH Local 85.037500 0.00 6.00 0.98 51,015.521.000000

Base 85.037500 0.00 6.00 0.98 51,015.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 85.360000 0.00 1.00 0.16 8,534.841.000000

Base 85.360000 0.00 1.00 0.16 8,534.84

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHDM Local 85.990000 0.00 0.00 0.00 60,193.001.000000

Base 85.990000 0.00 0.00 0.00 60,193.00

824348106 Total

7.00 1.140.001,400.000 Local 119,743.36

Base 0.00 7.00 1.14 119,743.36

COMMON STOCK USD.01824543102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSHILOH INDUSTRIES INC

1,100.000 NHDG Local 8.640000 0.00 0.00 0.00 9,504.001.000000

Base 8.640000 0.00 0.00 0.00 9,504.00
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COMMON STOCK USD.01824889109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSHOE CARNIVAL INC

2,000.000 NHDG Local 25.300000 0.00 0.00 0.00 50,600.001.000000

Base 25.300000 0.00 0.00 0.00 50,600.00

COMMON STOCK USD.01825549108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSHUFFLE MASTER INC

2,400.000 NHDG Local 9.230000 0.00 0.00 0.00 22,152.001.000000

Base 9.230000 0.00 0.00 0.00 22,152.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

9,600.000 NHDX Local 11.761300 0.00 288.00 2.17 112,618.311.000000

Base 11.761300 0.00 288.00 2.17 112,618.31

22 Dec 2011 28 Dec 2011 USD/DTC 0.03STIFEL NICOLAUS + CO INC

6,850.000 NHDX Local 11.821200 0.00 205.50 1.56 80,768.161.000000

Base 11.821200 0.00 205.50 1.56 80,768.16

23 Dec 2011 29 Dec 2011 USD/DTC 0.02BNY CONVERGEX LJR

1,300.000 NHDX Local 11.822100 0.00 26.00 0.30 15,342.431.000000

Base 11.822100 0.00 26.00 0.30 15,342.43

825549108 Total

519.50 4.030.0020,150.000 Local 230,880.90

Base 0.00 519.50 4.03 230,880.90

ADR826197501 27 Oct 2011 01 Nov 2011 USD/DTC 0.02MR BEAL &COMPANYSIEMENS AG SPONS ADR

1,400.000 NHEY Local 109.551500 0.00 28.00 2.95 153,341.151.000000

Base 109.551500 0.00 28.00 2.95 153,341.15

COMMON STOCK NPV82620P102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSIERRA BANCORP

2,600.000 NHDG Local 10.440000 0.00 0.00 0.00 27,144.001.000000

Base 10.440000 0.00 0.00 0.00 27,144.00
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COMMON STOCK USD1.826552101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SIGMA ALDRICH

1,000.000 NHIH Local 63.429000 0.00 10.00 1.22 63,417.781.000000

Base 63.429000 0.00 10.00 1.22 63,417.78

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 62.900000 0.00 0.00 0.00 62,900.001.000000

Base 62.900000 0.00 0.00 0.00 62,900.00

826552101 Total

10.00 1.220.002,000.000 Local 126,317.78

Base 0.00 10.00 1.22 126,317.78

COMMON STOCK NPV826565103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSIGMA DESIGNS INC

7,100.000 NHDG Local 8.160000 0.00 0.00 0.00 57,936.001.000000

Base 8.160000 0.00 0.00 0.00 57,936.00

COMMON STOCK USD.0182669G104 28 Dec 2011 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INCSIGNATURE BANK

1,168.000 NHEX Local 60.863600 0.00 35.04 1.37 71,052.271.000000

Base 60.863600 0.00 35.04 1.37 71,052.27

COMMON STOCK826919102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSILICON LABORATORIES INC

600.000 NHHY Local 33.510000 0.00 0.00 0.00 20,106.001.000000

Base 33.510000 0.00 0.00 0.00 20,106.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 32.610000 0.00 3.00 0.38 19,562.621.000000

Base 32.610000 0.00 3.00 0.38 19,562.62

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,800.000 NHDZ Local 42.126900 0.00 56.00 2.26 117,897.061.000000

Base 42.126900 0.00 56.00 2.26 117,897.06
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826919102 Total

59.00 2.640.004,000.000 Local 157,565.68

Base 0.00 59.00 2.64 157,565.68

COMMON STOCK82705T102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSILICON IMAGE INC

3,900.000 NHDG Local 6.210000 0.00 0.00 0.00 24,219.001.000000

Base 6.210000 0.00 0.00 0.00 24,219.00

COMMON STOCK USD.01828730200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSIMMONS FIRST NATL CORP CL A

3,800.000 NHDG Local 23.220000 0.00 0.00 0.00 88,236.001.000000

Base 23.220000 0.00 0.00 0.00 88,236.00

REIT USD.0001828806109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSIMON PROPERTY GROUP INC

600.000 NHIH Local 125.010000 0.00 6.00 1.44 74,998.561.000000

Base 125.010000 0.00 6.00 1.44 74,998.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,944.000 NHIH Local 125.507598 0.00 19.44 4.68 243,962.651.000000

Base 125.507598 0.00 19.44 4.68 243,962.65

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

962.000 NHHY Local 109.980000 0.00 0.00 0.00 105,800.761.000000

Base 109.980000 0.00 0.00 0.00 105,800.76

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

962.000 NHDG Local 105.479700 0.00 4.81 1.95 101,464.711.000000

Base 105.479700 0.00 4.81 1.95 101,464.71

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,544.000 NHDM Local 124.990000 0.00 0.00 0.00 317,974.561.000000

Base 124.990000 0.00 0.00 0.00 317,974.56
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828806109 Total

30.25 8.070.007,012.000 Local 844,201.24

Base 0.00 30.25 8.07 844,201.24

COMMON STOCK USD.01829073105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSIMPSON MANUFACTURING CO INC

9,400.000 NHDG Local 28.460000 0.00 0.00 0.00 267,524.001.000000

Base 28.460000 0.00 0.00 0.00 267,524.00

COMMON STOCK USD.01829226109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSINCLAIR BROADCAST GROUP A

10,500.000 NHDG Local 8.670000 0.00 0.00 0.00 91,035.001.000000

Base 8.670000 0.00 0.00 0.00 91,035.00

COMMON STOCK830566105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSKECHERS USA INC CL A

8,600.000 NHDG Local 14.770000 0.00 0.00 0.00 127,022.001.000000

Base 14.770000 0.00 0.00 0.00 127,022.00

COMMON STOCK83066R107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSKILLED HEALTHCARE GROU CL A

4,100.000 NHDG Local 3.790000 0.00 0.00 0.00 15,539.001.000000

Base 3.790000 0.00 0.00 0.00 15,539.00

COMMON STOCK830830105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSKYLINE CORP

1,500.000 NHDG Local 7.300000 0.00 0.00 0.00 10,950.001.000000

Base 7.300000 0.00 0.00 0.00 10,950.00

COMMON STOCK83083J104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSKULLCANDY INC

1,400.000 NHDG Local 14.480000 0.00 0.00 0.00 20,272.001.000000

Base 14.480000 0.00 0.00 0.00 20,272.00

COMMON STOCK NPV830879102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSKYWEST INC

11,800.000 NHDG Local 11.980000 0.00 0.00 0.00 141,364.001.000000

Base 11.980000 0.00 0.00 0.00 141,364.00
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COMMON STOCK83169Y108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSMART BALANCE INC

7,000.000 NHDG Local 6.800000 0.00 0.00 0.00 47,600.001.000000

Base 6.800000 0.00 0.00 0.00 47,600.00

COMMON STOCK831756101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSMITH + WESSON HOLDING CORP

9,000.000 NHDG Local 2.870000 0.00 0.00 0.00 25,830.001.000000

Base 2.870000 0.00 0.00 0.00 25,830.00

COMMON STOCK USD1.831865209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSMITH (A.O.) CORP

8,700.000 NHDG Local 33.240000 0.00 0.00 0.00 289,188.001.000000

Base 33.240000 0.00 0.00 0.00 289,188.00

COMMON STOCK832154108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSMITH MICRO SOFTWARE INC

8,000.000 NHDG Local 1.610000 0.00 0.00 0.00 12,880.001.000000

Base 1.610000 0.00 0.00 0.00 12,880.00

COMMON STOCK USD.5832248108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSMITHFIELD FOODS INC

3,000.000 NHHY Local 19.500000 0.00 0.00 0.00 58,500.001.000000

Base 19.500000 0.00 0.00 0.00 58,500.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,000.000 NHDG Local 19.155500 0.00 15.00 1.11 57,450.391.000000

Base 19.155500 0.00 15.00 1.11 57,450.39

832248108 Total

15.00 1.110.006,000.000 Local 115,950.39

Base 0.00 15.00 1.11 115,950.39

COMMON STOCK NPV832696405 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.JM SMUCKER CO/THE

1,000.000 NHIH Local 74.847000 0.00 10.00 1.44 74,835.561.000000

Base 74.847000 0.00 10.00 1.44 74,835.56
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHY Local 72.890000 0.00 0.00 0.00 174,936.001.000000

Base 72.890000 0.00 0.00 0.00 174,936.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 70.672500 0.00 12.00 3.26 169,598.741.000000

Base 70.672500 0.00 12.00 3.26 169,598.74

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 75.950000 0.00 0.00 0.00 75,950.001.000000

Base 75.950000 0.00 0.00 0.00 75,950.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.02RIDGE CLEARING & OUTSOURCING SOLUTI

1,100.000 NHEY Local 76.039000 0.00 22.00 1.61 83,619.291.000000

Base 76.039000 0.00 22.00 1.61 83,619.29

832696405 Total

44.00 6.310.007,900.000 Local 578,939.59

Base 0.00 44.00 6.31 578,939.59

COMMON STOCK USD1.833034101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SNAP ON INC

500.000 NHIH Local 55.050200 0.00 5.00 0.53 27,519.571.000000

Base 55.050200 0.00 5.00 0.53 27,519.57

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHY Local 44.400000 0.00 0.00 0.00 39,960.001.000000

Base 44.400000 0.00 0.00 0.00 39,960.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 42.856700 0.00 4.50 0.75 38,565.781.000000

Base 42.856700 0.00 4.50 0.75 38,565.78
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

500.000 NHDM Local 55.890000 0.00 0.00 0.00 27,945.001.000000

Base 55.890000 0.00 0.00 0.00 27,945.00

833034101 Total

9.50 1.280.002,800.000 Local 133,990.35

Base 0.00 9.50 1.28 133,990.35

COMMON STOCK833551104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSNYDERS LANCE INC

10,578.000 NHDG Local 20.800000 0.00 0.00 0.00 220,022.401.000000

Base 20.800000 0.00 0.00 0.00 220,022.40

ADR USD1.833635105 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQUIMICA Y MINERA CHIL SP ADR

3,800.000 NHHJ Local 55.850000 0.00 0.00 0.00 212,230.001.000000

Base 55.850000 0.00 0.00 0.00 212,230.00

COMMON STOCK USD.0183413U100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOLAR CAPITAL LTD

8,200.000 NHDG Local 21.040000 0.00 0.00 0.00 172,528.001.000000

Base 21.040000 0.00 0.00 0.00 172,528.00

20 Oct 2011 20 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.913 NHHZ Local 18.039430 0.00 0.00 0.00 16.471.000000

Base 18.039430 0.00 0.00 0.00 16.47

83413U100 Total

0.00 0.000.008,200.913 Local 172,544.47

Base 0.00 0.00 0.00 172,544.47

COMMON STOCK83415T101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOLAZYME INC

600.000 NHDG Local 8.570000 0.00 0.00 0.00 5,142.001.000000

Base 8.570000 0.00 0.00 0.00 5,142.00
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COMMON STOCK83416B109 28 Oct 2011 02 Nov 2011 USD/DTC 0.03HEEVERS &CO. INC.SOLARWINDS INC

1,420.000 NHHO Local 27.613200 0.00 42.60 0.76 39,167.381.000000

Base 27.613200 0.00 42.60 0.76 39,167.38

31 Oct 2011 03 Nov 2011 USD/DTC 0.03HEEVERS &CO. INC.

1,360.000 NHHO Local 29.000400 0.00 40.80 0.76 39,398.981.000000

Base 29.000400 0.00 40.80 0.76 39,398.98

09 Nov 2011 15 Nov 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

3,210.000 NHHO Local 29.832300 0.00 64.20 1.84 95,695.641.000000

Base 29.832300 0.00 64.20 1.84 95,695.64

05 Dec 2011 08 Dec 2011 USD/DTC 0.04CITIGROUPGLOBAL MARKETS INC

2,990.000 NHHO Local 32.909100 0.00 119.60 1.89 98,276.721.000000

Base 32.909100 0.00 119.60 1.89 98,276.72

14 Dec 2011 19 Dec 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

4,680.000 NHHO Local 29.256300 0.00 187.20 2.63 136,729.651.000000

Base 29.256300 0.00 187.20 2.63 136,729.65

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

1,400.000 NHDZ Local 30.327900 0.00 28.00 0.82 42,430.241.000000

Base 30.327900 0.00 28.00 0.82 42,430.24

83416B109 Total

482.40 8.700.0015,060.000 Local 451,698.61

Base 0.00 482.40 8.70 451,698.61

COMMON STOCK USD.0183416M105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOLAR SENIOR CAPITAL LTD

1,700.000 NHDG Local 15.430000 0.00 0.00 0.00 26,231.001.000000

Base 15.430000 0.00 0.00 0.00 26,231.00
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20 Oct 2011 20 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.267 NHHZ Local 12.883895 0.00 0.00 0.00 3.441.000000

Base 12.883895 0.00 0.00 0.00 3.44

16 Nov 2011 16 Nov 2011 USD/DTCSALE OF FRACTIONAL S

0.739 NHHZ Local 10.230040 0.00 0.00 0.00 7.561.000000

Base 10.230040 0.00 0.00 0.00 7.56

13 Dec 2011 13 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.086 NHHZ Local 12.906976 0.00 0.00 0.00 1.111.000000

Base 12.906976 0.00 0.00 0.00 1.11

83416M105 Total

0.00 0.000.001,701.092 Local 26,243.11

Base 0.00 0.00 0.00 26,243.11

COMMON STOCK USD.0183421A104 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.SOLERA HOLDINGS INC

1,700.000 NHDZ Local 44.966200 0.00 34.00 1.47 76,407.071.000000

Base 44.966200 0.00 34.00 1.47 76,407.07

COMMON STOCK83438K103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOLTA MEDICAL INC

13,600.000 NHDG Local 1.680000 0.00 0.00 0.00 22,848.001.000000

Base 1.680000 0.00 0.00 0.00 22,848.00

COMMON STOCK USD.0183545G102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSONIC AUTOMOTIVE INC CLASS A

9,200.000 NHDG Local 12.940000 0.00 0.00 0.00 119,048.001.000000

Base 12.940000 0.00 0.00 0.00 119,048.00

COMMON STOCK NPV835495102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSONOCO PRODUCTS CO

2,300.000 NHHY Local 28.230000 0.00 0.00 0.00 64,929.001.000000

Base 28.230000 0.00 0.00 0.00 64,929.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 27.014800 0.00 11.50 1.20 62,121.341.000000

Base 27.014800 0.00 11.50 1.20 62,121.34

835495102 Total

11.50 1.200.004,600.000 Local 127,050.34

Base 0.00 11.50 1.20 127,050.34

COMMON STOCK835916107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSONUS NETWORKS INC

44,100.000 NHDG Local 2.230000 0.00 0.00 0.00 98,343.001.000000

Base 2.230000 0.00 0.00 0.00 98,343.00

COMMON STOCK838518108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOUTH JERSEY INDUSTRIES

5,400.000 NHDG Local 51.970000 0.00 0.00 0.00 280,638.001.000000

Base 51.970000 0.00 0.00 0.00 280,638.00

06 Dec 2011 09 Dec 2011 USD/DTC 0.04BAIRD  ROBERT W. & COMPANY INCORPOR

4,467.000 NHEX Local 55.375300 0.00 178.68 4.75 247,178.041.000000

Base 55.375300 0.00 178.68 4.75 247,178.04

838518108 Total

178.68 4.750.009,867.000 Local 527,816.04

Base 0.00 178.68 4.75 527,816.04

COMMON STOCK USD5.842587107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COSOUTHERN CO/THE

7,400.000 NHIH Local 43.219100 0.00 74.00 6.14 319,741.201.000000

Base 43.219100 0.00 74.00 6.14 319,741.20

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,000.000 NHHY Local 42.370000 0.00 0.00 0.00 677,920.001.000000

Base 42.370000 0.00 0.00 0.00 677,920.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

16,000.000 NHDG Local 41.275300 0.00 80.00 12.68 660,312.121.000000

Base 41.275300 0.00 80.00 12.68 660,312.12

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,400.000 NHDM Local 43.550000 0.00 0.00 0.00 322,270.001.000000

Base 43.550000 0.00 0.00 0.00 322,270.00

842587107 Total

154.00 18.820.0046,800.000 Local 1,980,243.32

Base 0.00 154.00 18.82 1,980,243.32

COMMON STOCK USD.0184265V105 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOUTHERN COPPER CORP

3,300.000 NHHJ Local 28.990000 0.00 0.00 0.00 95,667.001.000000

Base 28.990000 0.00 0.00 0.00 95,667.00

COMMON STOCK USD1.844030106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOUTHERN UNION CO

2,300.000 NHHY Local 40.570000 0.00 0.00 0.00 93,311.001.000000

Base 40.570000 0.00 0.00 0.00 93,311.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 38.836500 0.00 11.50 1.72 89,310.731.000000

Base 38.836500 0.00 11.50 1.72 89,310.73

844030106 Total

11.50 1.720.004,600.000 Local 182,621.73

Base 0.00 11.50 1.72 182,621.73

COMMON STOCK84470P109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOUTHSIDE BANCSHARES INC

3,600.000 NHDG Local 19.120000 0.00 0.00 0.00 68,832.001.000000

Base 19.120000 0.00 0.00 0.00 68,832.00
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COMMON STOCK USD1.844741108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOUTHWEST AIRLINES CO

1,100.000 NHIH Local 8.133200 0.00 11.00 0.17 8,935.351.000000

Base 8.133200 0.00 11.00 0.17 8,935.35

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,700.000 NHIH Local 8.132500 0.00 57.00 0.89 46,297.361.000000

Base 8.132500 0.00 57.00 0.89 46,297.36

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,700.000 NHHY Local 8.040000 0.00 0.00 0.00 94,068.001.000000

Base 8.040000 0.00 0.00 0.00 94,068.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,700.000 NHDG Local 7.288800 0.00 58.50 1.64 85,218.821.000000

Base 7.288800 0.00 58.50 1.64 85,218.82

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHDM Local 8.190000 0.00 0.00 0.00 55,692.001.000000

Base 8.190000 0.00 0.00 0.00 55,692.00

844741108 Total

126.50 2.700.0037,000.000 Local 290,211.53

Base 0.00 126.50 2.70 290,211.53

COMMON STOCK USD1.844767103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOUTHWEST BANCORP INC/OKLA

4,300.000 NHDG Local 4.260000 0.00 0.00 0.00 18,318.001.000000

Base 4.260000 0.00 0.00 0.00 18,318.00

COMMON STOCK USD1.844895102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOUTHWEST GAS CORP

10,300.000 NHDG Local 37.700000 0.00 0.00 0.00 388,310.001.000000

Base 37.700000 0.00 0.00 0.00 388,310.00
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COMMON STOCK USD.01845467109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SOUTHWESTERN ENERGY CO

300.000 NHIH Local 41.465000 0.00 3.00 0.24 12,436.261.000000

Base 41.465000 0.00 3.00 0.24 12,436.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,100.000 NHIH Local 41.183300 0.00 31.00 2.45 127,634.781.000000

Base 41.183300 0.00 31.00 2.45 127,634.78

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHDM Local 41.500000 0.00 0.00 0.00 141,100.001.000000

Base 41.500000 0.00 0.00 0.00 141,100.00

15 Dec 2011 20 Dec 2011 USD/DTC 0.04CABRERA CAPITAL MARKETS

61,600.000 NHDZ Local 33.105500 0.00 2,464.00 39.16 2,036,795.641.000000

Base 33.105500 0.00 2,464.00 39.16 2,036,795.64

845467109 Total

2,498.00 41.850.0068,400.000 Local 2,317,966.68

Base 0.00 2,498.00 41.85 2,317,966.68

REIT USD.0184610H108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSOVRAN SELF STORAGE INC

6,268.000 NHDG Local 39.580000 0.00 0.00 0.00 248,087.441.000000

Base 39.580000 0.00 0.00 0.00 248,087.44

COMMON STOCK84649R200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPANSION INC CLASS A

11,300.000 NHDG Local 13.310000 0.00 0.00 0.00 150,403.001.000000

Base 13.310000 0.00 0.00 0.00 150,403.00

COMMON STOCK USD.01846819100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPARTAN MOTORS INC

7,500.000 NHDG Local 4.500000 0.00 0.00 0.00 33,750.001.000000

Base 4.500000 0.00 0.00 0.00 33,750.00
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COMMON STOCK NPV846822104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPARTAN STORES INC

5,000.000 NHDG Local 15.710000 0.00 0.00 0.00 78,550.001.000000

Base 15.710000 0.00 0.00 0.00 78,550.00

COMMON STOCK USD.75847220209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPARTECH CORP

6,900.000 NHDG Local 3.460000 0.00 0.00 0.00 23,874.001.000000

Base 3.460000 0.00 0.00 0.00 23,874.00

COMMON STOCK847560109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSPECTRA ENERGY CORP

6,100.000 NHIH Local 28.680000 0.00 61.00 3.36 174,883.641.000000

Base 28.680000 0.00 61.00 3.36 174,883.64

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,500.000 NHHY Local 24.530000 0.00 0.00 0.00 306,625.001.000000

Base 24.530000 0.00 0.00 0.00 306,625.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,500.000 NHDG Local 24.030900 0.00 62.50 5.77 300,317.981.000000

Base 24.030900 0.00 62.50 5.77 300,317.98

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,100.000 NHDM Local 28.930000 0.00 0.00 0.00 176,473.001.000000

Base 28.930000 0.00 0.00 0.00 176,473.00

847560109 Total

123.50 9.130.0037,200.000 Local 958,299.62

Base 0.00 123.50 9.13 958,299.62

COMMON STOCK USD.0184763R101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPECTRUM BRANDS HOLDINGS INC

800.000 NHDG Local 24.490000 0.00 0.00 0.00 19,592.001.000000

Base 24.490000 0.00 0.00 0.00 19,592.00
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COMMON STOCK USD.01847788106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPEEDWAY MOTORSPORTS INC

2,600.000 NHDG Local 12.000000 0.00 0.00 0.00 31,200.001.000000

Base 12.000000 0.00 0.00 0.00 31,200.00

COMMON STOCK USD.01848574109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPIRIT AEROSYSTEMS HOLD CL A

1,700.000 NHHY Local 15.950000 0.00 0.00 0.00 27,115.001.000000

Base 15.950000 0.00 0.00 0.00 27,115.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 14.758200 0.00 8.50 0.49 25,079.951.000000

Base 14.758200 0.00 8.50 0.49 25,079.95

848574109 Total

8.50 0.490.003,400.000 Local 52,194.95

Base 0.00 8.50 0.49 52,194.95

COMMON STOCK848577102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSPIRIT AIRLINES INC

3,500.000 NHDG Local 13.430000 0.00 0.00 0.00 47,005.001.000000

Base 13.430000 0.00 0.00 0.00 47,005.00

COMMON STOCK USD2.852061100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SPRINT NEXTEL CORP

700.000 NHIH Local 2.872100 0.00 7.00 0.04 2,003.431.000000

Base 2.872100 0.00 7.00 0.04 2,003.43

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

25,000.000 NHIH Local 2.840000 0.00 250.00 1.36 70,748.641.000000

Base 2.840000 0.00 250.00 1.36 70,748.64

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

53,600.000 NHHY Local 3.040000 0.00 0.00 0.00 162,944.001.000000

Base 3.040000 0.00 0.00 0.00 162,944.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

53,600.000 NHDG Local 2.687800 0.00 268.00 2.77 143,795.311.000000

Base 2.687800 0.00 268.00 2.77 143,795.31

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

25,700.000 NHDM Local 2.860000 0.00 0.00 0.00 73,502.001.000000

Base 2.860000 0.00 0.00 0.00 73,502.00

852061100 Total

525.00 4.170.00158,600.000 Local 452,993.38

Base 0.00 525.00 4.17 452,993.38

COMMON STOCK USD.01852312305 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTAAR SURGICAL CO

1,100.000 NHDG Local 8.100000 0.00 0.00 0.00 8,910.001.000000

Base 8.100000 0.00 0.00 0.00 8,910.00

COMMON STOCK USD.0185254C305 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTAGE STORES INC

7,000.000 NHDG Local 15.430000 0.00 0.00 0.00 108,010.001.000000

Base 15.430000 0.00 0.00 0.00 108,010.00

REIT USD.0185254J102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTAG INDUSTRIAL INC

3,500.000 NHDG Local 10.420000 0.00 0.00 0.00 36,470.001.000000

Base 10.420000 0.00 0.00 0.00 36,470.00

COMMON STOCK NPV852891100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTANCORP FINANCIAL GROUP

1,100.000 NHHY Local 27.570000 0.00 0.00 0.00 30,327.001.000000

Base 27.570000 0.00 0.00 0.00 30,327.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 26.113200 0.00 5.50 0.56 28,718.461.000000

Base 26.113200 0.00 5.50 0.56 28,718.46
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852891100 Total

5.50 0.560.002,200.000 Local 59,045.46

Base 0.00 5.50 0.56 59,045.46

85299E993 23 Nov 2011 23 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTIONSPROUT CAPITAL IX LP

431,996.040 NHEL Local 1.000000 0.00 0.00 0.00 431,996.041.000000

Base 1.000000 0.00 0.00 0.00 431,996.04

COMMON STOCK USD.1853626109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTANDARD MICROSYSTEMS CORP

5,100.000 NHDG Local 21.320000 0.00 0.00 0.00 108,732.001.000000

Base 21.320000 0.00 0.00 0.00 108,732.00

COMMON STOCK USD2.853666105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTANDARD MOTOR PRODS

4,300.000 NHDG Local 14.790000 0.00 0.00 0.00 63,597.001.000000

Base 14.790000 0.00 0.00 0.00 63,597.00

COMMON STOCK USD.0185375C101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTANDARD PACIFIC CORP

24,400.000 NHDG Local 2.490000 0.00 0.00 0.00 60,756.001.000000

Base 2.490000 0.00 0.00 0.00 60,756.00

COMMON STOCK USD1.5854231107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTANDEX INTERNATIONAL CORP

2,200.000 NHDG Local 35.300000 0.00 0.00 0.00 77,660.001.000000

Base 35.300000 0.00 0.00 0.00 77,660.00

COMMON STOCK USD2.5854502101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STANLEY BLACK + DECKER INC

100.000 NHIH Local 67.110000 0.00 1.00 0.13 6,709.871.000000

Base 67.110000 0.00 1.00 0.13 6,709.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 67.276200 0.00 15.00 1.94 100,897.361.000000

Base 67.276200 0.00 15.00 1.94 100,897.36
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHY Local 49.100000 0.00 0.00 0.00 152,210.001.000000

Base 49.100000 0.00 0.00 0.00 152,210.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 49.489800 0.00 15.50 2.95 153,399.931.000000

Base 49.489800 0.00 15.50 2.95 153,399.93

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 67.390000 0.00 0.00 0.00 107,824.001.000000

Base 67.390000 0.00 0.00 0.00 107,824.00

854502101 Total

31.50 5.020.009,400.000 Local 521,041.16

Base 0.00 31.50 5.02 521,041.16

COMMON STOCK855030102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STAPLES INC

2,600.000 NHIH Local 14.654000 0.00 26.00 0.73 38,073.671.000000

Base 14.654000 0.00 26.00 0.73 38,073.67

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,600.000 NHIH Local 14.804200 0.00 36.00 1.02 53,258.101.000000

Base 14.804200 0.00 36.00 1.02 53,258.10

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,800.000 NHHY Local 13.300000 0.00 0.00 0.00 170,240.001.000000

Base 13.300000 0.00 0.00 0.00 170,240.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,800.000 NHDG Local 12.711600 0.00 64.00 3.13 162,641.351.000000

Base 12.711600 0.00 64.00 3.13 162,641.35



Prepared by State StreetPage 3103

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHDM Local 15.370000 0.00 0.00 0.00 95,294.001.000000

Base 15.370000 0.00 0.00 0.00 95,294.00

855030102 Total

126.00 4.880.0038,000.000 Local 519,507.12

Base 0.00 126.00 4.88 519,507.12

COMMON STOCK85517P101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTAR SCIENTIFIC INC

2,800.000 NHDG Local 2.700000 0.00 0.00 0.00 7,560.001.000000

Base 2.700000 0.00 0.00 0.00 7,560.00

COMMON STOCK855244109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STARBUCKS CORP

1,300.000 NHIH Local 43.718800 0.00 13.00 1.09 56,820.351.000000

Base 43.718800 0.00 13.00 1.09 56,820.35

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,200.000 NHIH Local 43.606900 0.00 52.00 4.35 226,699.531.000000

Base 43.606900 0.00 52.00 4.35 226,699.53

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,500.000 NHDM Local 43.660000 0.00 0.00 0.00 283,790.001.000000

Base 43.660000 0.00 0.00 0.00 283,790.00

855244109 Total

65.00 5.440.0013,000.000 Local 567,309.88

Base 0.00 65.00 5.44 567,309.88

COMMON STOCK NPV855707105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTATE AUTO FINANCIAL CORP

2,800.000 NHDG Local 13.150000 0.00 0.00 0.00 36,820.001.000000

Base 13.150000 0.00 0.00 0.00 36,820.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD5.855716106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTATE BANCORP INC

3,400.000 NHDG Local 11.290000 0.00 0.00 0.00 38,386.001.000000

Base 11.290000 0.00 0.00 0.00 38,386.00

REIT USD.0185571B105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTARWOOD PROPERTY TRUST INC

21,000.000 NHDG Local 17.600000 0.00 0.00 0.00 369,600.001.000000

Base 17.600000 0.00 0.00 0.00 369,600.00

COMMON STOCK USD.0185590A401 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STARWOOD HOTELS + RESORTS

1,700.000 NHIH Local 48.962900 0.00 17.00 1.60 83,218.331.000000

Base 48.962900 0.00 17.00 1.60 83,218.33

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,700.000 NHDM Local 49.410000 0.00 0.00 0.00 83,997.001.000000

Base 49.410000 0.00 0.00 0.00 83,997.00

85590A401 Total

17.00 1.600.003,400.000 Local 167,215.33

Base 0.00 17.00 1.60 167,215.33

COMMON STOCK856190103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTATE BANK FINANCIAL CORP

7,100.000 NHDG Local 12.990000 0.00 0.00 0.00 92,229.001.000000

Base 12.990000 0.00 0.00 0.00 92,229.00

GDR856552104 25 Nov 2011 30 Nov 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCSTATE BK OF INDIA 144A S GDR

1,300.000 NHIL Local 66.000000 0.00 19.50 0.00 85,780.501.000000

Base 66.000000 0.00 19.50 0.00 85,780.50

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHJ Local 66.900000 0.00 0.00 0.00 86,970.001.000000

Base 66.900000 0.00 0.00 0.00 86,970.00
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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

856552104 Total

19.50 0.000.002,600.000 Local 172,750.50

Base 0.00 19.50 0.00 172,750.50

COMMON STOCK USD1.857477103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STATE STREET CORP

1,400.000 NHIH Local 40.611400 0.00 14.00 1.09 56,840.871.000000

Base 40.611400 0.00 14.00 1.09 56,840.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,900.000 NHIH Local 40.793100 0.00 29.00 2.27 118,268.721.000000

Base 40.793100 0.00 29.00 2.27 118,268.72

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHHY Local 32.160000 0.00 0.00 0.00 299,088.001.000000

Base 32.160000 0.00 0.00 0.00 299,088.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,300.000 NHDG Local 30.534600 0.00 46.50 5.46 283,919.821.000000

Base 30.534600 0.00 46.50 5.46 283,919.82

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,300.000 NHDM Local 40.900000 0.00 0.00 0.00 175,870.001.000000

Base 40.900000 0.00 0.00 0.00 175,870.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

11,800.000 NHDF Local 39.810000 0.00 118.00 9.02 469,630.981.000000

Base 39.810000 0.00 118.00 9.02 469,630.98

857477103 Total

207.50 17.840.0039,000.000 Local 1,403,618.39

Base 0.00 207.50 17.84 1,403,618.39
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Sales Report by Report Date
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund
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Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK858119100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTEEL DYNAMICS INC

1,500.000 NHHY Local 9.920000 0.00 0.00 0.00 14,880.001.000000

Base 9.920000 0.00 0.00 0.00 14,880.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 9.535300 0.00 7.50 0.28 14,295.171.000000

Base 9.535300 0.00 7.50 0.28 14,295.17

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

37,100.000 NHDF Local 12.780000 0.00 371.00 9.10 473,757.901.000000

Base 12.780000 0.00 371.00 9.10 473,757.90

858119100 Total

378.50 9.380.0040,100.000 Local 502,933.07

Base 0.00 378.50 9.38 502,933.07

COMMON STOCK NPV858155203 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTEELCASE INC CL A

16,100.000 NHDG Local 7.490000 0.00 0.00 0.00 120,589.001.000000

Base 7.490000 0.00 0.00 0.00 120,589.00

COMMON STOCK USD.01858375108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTEIN MART INC

6,100.000 NHDG Local 6.410000 0.00 0.00 0.00 39,101.001.000000

Base 6.410000 0.00 0.00 0.00 39,101.00

COMMON STOCK858495104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTEINWAY MUSICAL INSTRUMENTS

1,400.000 NHDG Local 25.780000 0.00 0.00 0.00 36,092.001.000000

Base 25.780000 0.00 0.00 0.00 36,092.00

COMMON STOCK USD1.85856G100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTELLARONE CORP

5,100.000 NHDG Local 10.700000 0.00 0.00 0.00 54,570.001.000000

Base 10.700000 0.00 0.00 0.00 54,570.00
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Sales Report by Report Date
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Trd Date
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Stl Date Fail Days Broker Name
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.858586100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTEPAN CO

1,800.000 NHDG Local 69.620000 0.00 0.00 0.00 125,316.001.000000

Base 69.620000 0.00 0.00 0.00 125,316.00

COMMON STOCK USD.01858912108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.STERICYCLE INC

200.000 NHIH Local 78.345000 0.00 2.00 0.30 15,666.701.000000

Base 78.345000 0.00 2.00 0.30 15,666.70

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 78.490000 0.00 5.00 0.75 39,239.251.000000

Base 78.490000 0.00 5.00 0.75 39,239.25

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

700.000 NHDM Local 78.480000 0.00 0.00 0.00 54,936.001.000000

Base 78.480000 0.00 0.00 0.00 54,936.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

600.000 NHDZ Local 77.604400 0.00 12.00 0.89 46,549.751.000000

Base 77.604400 0.00 12.00 0.89 46,549.75

858912108 Total

19.00 1.940.002,000.000 Local 156,391.70

Base 0.00 19.00 1.94 156,391.70

COMMON STOCK USD1.859158107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTERLING BANCORP N Y

6,900.000 NHDG Local 7.610000 0.00 0.00 0.00 52,509.001.000000

Base 7.610000 0.00 0.00 0.00 52,509.00

COMMON STOCK USD.01859241101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTERLING CONSTRUCTION CO

3,600.000 NHDG Local 11.370000 0.00 0.00 0.00 40,932.001.000000

Base 11.370000 0.00 0.00 0.00 40,932.00
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Trd Date
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Stl Date Fail Days Broker Name
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD1.859319303 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTERLING FINL CORP/SPOKANE

6,000.000 NHDG Local 13.250000 0.00 0.00 0.00 79,500.001.000000

Base 13.250000 0.00 0.00 0.00 79,500.00

COMMON STOCK USD1.860370105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTEWART ENTERPRISES INC CL A

17,800.000 NHDG Local 6.170000 0.00 0.00 0.00 109,826.001.000000

Base 6.170000 0.00 0.00 0.00 109,826.00

COMMON STOCK USD1.860372101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTEWART INFORMATION SERVICES

4,000.000 NHDG Local 8.850000 0.00 0.00 0.00 35,400.001.000000

Base 8.850000 0.00 0.00 0.00 35,400.00

COMMON STOCK USD.15860630102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTIFEL FINANCIAL CORP

7,400.000 NHDG Local 29.100000 0.00 0.00 0.00 215,340.001.000000

Base 29.100000 0.00 0.00 0.00 215,340.00

COMMON STOCK USD.01861642106 08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.STONE ENERGY CORP

52,800.000 NHDF Local 25.681800 0.00 528.00 26.04 1,355,445.001.000000

Base 25.681800 0.00 528.00 26.04 1,355,445.00

REIT USD.0186272T106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSTRATEGIC HOTELS + RESORTS I

29,600.000 NHDG Local 4.590000 0.00 0.00 0.00 135,864.001.000000

Base 4.590000 0.00 0.00 0.00 135,864.00

COMMON STOCK USD.1863667101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCSTRYKER CORP

2,900.000 NHIH Local 48.956000 0.00 29.00 2.73 141,940.671.000000

Base 48.956000 0.00 29.00 2.73 141,940.67

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 48.940000 0.00 0.00 0.00 141,926.001.000000

Base 48.940000 0.00 0.00 0.00 141,926.00
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Base Currency: USD - US DOLLAR

863667101 Total

29.00 2.730.005,800.000 Local 283,866.67

Base 0.00 29.00 2.73 283,866.67

COMMON STOCK864596101 06 Dec 2011 09 Dec 2011 USD/DTC 0.03BAIRD  ROBERT W. & COMPANY INCORPORSUCCESSFACTORS INC

3,669.000 NHDU Local 39.710000 0.00 110.07 2.80 145,583.121.000000

Base 39.710000 0.00 110.07 2.80 145,583.12

06 Dec 2011 09 Dec 2011 USD/DTC 0.02CANTOR FITZGERALD + CO.

5,713.000 NHDU Local 39.720000 0.00 114.26 4.36 226,801.741.000000

Base 39.720000 0.00 114.26 4.36 226,801.74

06 Dec 2011 09 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

8,569.000 NHDU Local 39.798500 0.00 171.38 6.55 340,855.421.000000

Base 39.798500 0.00 171.38 6.55 340,855.42

06 Dec 2011 09 Dec 2011 USD/DTC 0.03WILLIAM BLAIR & COMPANY L.L.C

8,569.000 NHDU Local 39.720000 0.00 257.07 6.54 340,097.071.000000

Base 39.720000 0.00 257.07 6.54 340,097.07

864596101 Total

652.78 20.250.0026,520.000 Local 1,053,337.35

Base 0.00 652.78 20.25 1,053,337.35

COMMON STOCK USD2.5864739107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUFFOLK BANCORP

2,100.000 NHDG Local 8.000000 0.00 0.00 0.00 16,800.001.000000

Base 8.000000 0.00 0.00 0.00 16,800.00

COMMON STOCK865646103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUMMER INFANT INC

3,000.000 NHDG Local 7.080000 0.00 0.00 0.00 21,240.001.000000

Base 7.080000 0.00 0.00 0.00 21,240.00
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Base Currency: USD - US DOLLAR

L P865998983 16 Nov 2011 16 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT ACCELERATOR FUND

167,240.060 NHEL Local 1.000000 0.00 0.00 0.00 167,240.061.000000

Base 1.000000 0.00 0.00 0.00 167,240.06

REIT866082100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUMMIT HOTEL PROPERTIES INC

6,100.000 NHDG Local 7.080000 0.00 0.00 0.00 43,188.001.000000

Base 7.080000 0.00 0.00 0.00 43,188.00

COMMON STOCK USD1.86663B102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUN BANCORP INC NJ

8,400.000 NHDG Local 2.740000 0.00 0.00 0.00 23,016.001.000000

Base 2.740000 0.00 0.00 0.00 23,016.00

REIT USD.01866674104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUN COMMUNITIES INC

4,700.000 NHDG Local 37.170000 0.00 0.00 0.00 174,699.001.000000

Base 37.170000 0.00 0.00 0.00 174,699.00

COMMON STOCK86677E100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUN HEALTHCARE GROUP INC

5,800.000 NHDG Local 2.580000 0.00 0.00 0.00 14,964.001.000000

Base 2.580000 0.00 0.00 0.00 14,964.00

866992993 06 Dec 2011 06 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT VENTURES IV L.P.

63,152.000 NHEL Local 1.000000 0.00 0.00 0.00 63,152.001.000000

Base 1.000000 0.00 0.00 0.00 63,152.00

866993918 23 Dec 2011 23 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT VENTURES V

119,533.000 NHEL Local 1.000000 0.00 0.00 0.00 119,533.001.000000

Base 1.000000 0.00 0.00 0.00 119,533.00

EQUITY FUND VII A86699F960 16 Sep 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTIONSUMMIT PARTNERS PRIVAT

-167,240.060 NHEL Local 1.000000 0.00 0.00 0.00 -167,240.061.000000

Base 1.000000 0.00 0.00 0.00 -167,240.06
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Base Currency: USD - US DOLLAR

21 Dec 2011 21 Dec 2011 USD/BOSRETURN OFCAPITAL

2,119,681.000 NHEL Local 1.000000 0.00 0.00 0.00 2,119,681.001.000000

Base 1.000000 0.00 0.00 0.00 2,119,681.00

86699F960 Total

0.00 0.000.001,952,440.940 Local 1,952,440.94

Base 0.00 0.00 0.00 1,952,440.94

COMMON STOCK86722A103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUNCOKE ENERGY INC

1,600.000 NHDG Local 10.020000 0.00 0.00 0.00 16,032.001.000000

Base 10.020000 0.00 0.00 0.00 16,032.00

COMMON STOCK USD1.86764P109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUNOCO INC

100.000 NHIH Local 36.410000 0.00 1.00 0.07 3,639.931.000000

Base 36.410000 0.00 1.00 0.07 3,639.93

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 36.462500 0.00 10.00 0.70 36,451.801.000000

Base 36.462500 0.00 10.00 0.70 36,451.80

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,100.000 NHHY Local 31.010000 0.00 0.00 0.00 65,121.001.000000

Base 31.010000 0.00 0.00 0.00 65,121.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,100.000 NHDG Local 30.449000 0.00 10.50 1.23 63,931.171.000000

Base 30.449000 0.00 10.50 1.23 63,931.17

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 36.790000 0.00 0.00 0.00 40,469.001.000000

Base 36.790000 0.00 0.00 0.00 40,469.00
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86764P109 Total

21.50 2.000.006,400.000 Local 209,612.90

Base 0.00 21.50 2.00 209,612.90

COMMON STOCK USD.0186768K106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUNRISE SENIOR LIVING INC

3,300.000 NHDG Local 5.030000 0.00 0.00 0.00 16,599.001.000000

Base 5.030000 0.00 0.00 0.00 16,599.00

REIT USD.01867892101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUNSTONE HOTEL INVESTORS INC

27,100.000 NHDG Local 5.600000 0.00 0.00 0.00 151,760.001.000000

Base 5.600000 0.00 0.00 0.00 151,760.00

COMMON STOCK USD1.867914103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUNTRUST BANKS INC

1,300.000 NHIH Local 18.130800 0.00 13.00 0.45 23,556.591.000000

Base 18.130800 0.00 13.00 0.45 23,556.59

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,300.000 NHIH Local 18.305600 0.00 33.00 1.16 60,374.321.000000

Base 18.305600 0.00 33.00 1.16 60,374.32

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,600.000 NHHY Local 17.950000 0.00 0.00 0.00 172,320.001.000000

Base 17.950000 0.00 0.00 0.00 172,320.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,600.000 NHDG Local 16.901900 0.00 48.00 3.12 162,207.121.000000

Base 16.901900 0.00 48.00 3.12 162,207.12

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHDM Local 18.620000 0.00 0.00 0.00 85,652.001.000000

Base 18.620000 0.00 0.00 0.00 85,652.00
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Base Currency: USD - US DOLLAR

867914103 Total

94.00 4.730.0028,400.000 Local 504,110.03

Base 0.00 94.00 4.73 504,110.03

COMMON STOCK868157108 25 Oct 2011 28 Oct 2011 USD/DTC 0.05BNY CONVERGEXSUPERIOR ENERGY SERVICES INC

6,796.000 NHIB Local 26.961900 0.00 339.80 3.52 182,889.751.000000

Base 26.961900 0.00 339.80 3.52 182,889.75

15 Dec 2011 20 Dec 2011 USD/DTC 0.02JONESTRADING INSTITUTIONAL SERVICES

2,740.000 NHHO Local 26.266400 0.00 54.80 1.39 71,913.751.000000

Base 26.266400 0.00 54.80 1.39 71,913.75

868157108 Total

394.60 4.910.009,536.000 Local 254,803.50

Base 0.00 394.60 4.91 254,803.50

COMMON STOCK NPV868168105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUPERIOR INDUSTRIES INTL

5,200.000 NHDG Local 17.500000 0.00 0.00 0.00 91,000.001.000000

Base 17.500000 0.00 0.00 0.00 91,000.00

COMMON STOCK NPV868532102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUPERTEX INC

2,400.000 NHDG Local 17.580000 0.00 0.00 0.00 42,192.001.000000

Base 17.580000 0.00 0.00 0.00 42,192.00

COMMON STOCK USD1.868536103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SUPERVALU INC

100.000 NHIH Local 8.065000 0.00 1.00 0.02 805.481.000000

Base 8.065000 0.00 1.00 0.02 805.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 8.084200 0.00 18.00 0.28 14,533.281.000000

Base 8.084200 0.00 18.00 0.28 14,533.28



Prepared by State StreetPage 3114

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHHY Local 6.660000 0.00 0.00 0.00 29,304.001.000000

Base 6.660000 0.00 0.00 0.00 29,304.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,400.000 NHDG Local 6.523100 0.00 22.00 0.56 28,679.081.000000

Base 6.523100 0.00 22.00 0.56 28,679.08

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHDM Local 8.220000 0.00 0.00 0.00 15,618.001.000000

Base 8.220000 0.00 0.00 0.00 15,618.00

868536103 Total

41.00 0.860.0012,600.000 Local 88,939.84

Base 0.00 41.00 0.86 88,939.84

COMMON STOCK86858W101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUPPORT.COM INC

4,200.000 NHDG Local 2.300000 0.00 0.00 0.00 9,660.001.000000

Base 2.300000 0.00 0.00 0.00 9,660.00

COMMON STOCK NPV868733106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUREWEST COMMUNICATIONS

2,900.000 NHDG Local 11.060000 0.00 0.00 0.00 32,074.001.000000

Base 11.060000 0.00 0.00 0.00 32,074.00

ADR868861105 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSURGUTNEFTEGAZ SP ADR PREF

26,200.000 NHHJ Local 5.150000 0.00 0.00 0.00 134,930.001.000000

Base 5.150000 0.00 0.00 0.00 134,930.00

ADR868861204 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSURGUTNEFTEGAS SP ADR

32,900.000 NHHJ Local 8.790000 0.00 0.00 0.00 289,191.001.000000

Base 8.790000 0.00 0.00 0.00 289,191.00
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COMMON STOCK USD.05868873100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSURMODICS INC

3,399.000 NHDG Local 9.350000 0.00 0.00 0.00 31,780.651.000000

Base 9.350000 0.00 0.00 0.00 31,780.65

COMMON STOCK USD2.869099101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUSQUEHANNA BANCSHARES INC

35,400.000 NHDG Local 6.050000 0.00 0.00 0.00 214,170.001.000000

Base 6.050000 0.00 0.00 0.00 214,170.00

COMMON STOCK USD.01869233106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSUSSER HOLDINGS CORP

1,800.000 NHDG Local 20.630000 0.00 0.00 0.00 37,134.001.000000

Base 20.630000 0.00 0.00 0.00 37,134.00

COMMON STOCK USD.01870738101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSWIFT ENERGY CO

9,700.000 NHDG Local 24.760000 0.00 0.00 0.00 240,172.001.000000

Base 24.760000 0.00 0.00 0.00 240,172.00

COMMON STOCK87074U101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSWIFT TRANSPORTATION CO

12,900.000 NHDG Local 7.410000 0.00 0.00 0.00 95,589.001.000000

Base 7.410000 0.00 0.00 0.00 95,589.00

COMMON STOCK871206405 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYCAMORE NETWORKS INC

4,400.000 NHDG Local 18.230000 0.00 0.00 0.00 80,212.001.000000

Base 18.230000 0.00 0.00 0.00 80,212.00

COMMON STOCK USD.01871237103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYKES ENTERPRISES INC

8,300.000 NHDG Local 15.120000 0.00 0.00 0.00 125,496.001.000000

Base 15.120000 0.00 0.00 0.00 125,496.00

COMMON STOCK USD.01871503108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYMANTEC CORP

900.000 NHIH Local 17.100000 0.00 9.00 0.30 15,380.701.000000

Base 17.100000 0.00 9.00 0.30 15,380.70
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,600.000 NHIH Local 17.180400 0.00 56.00 1.85 96,152.391.000000

Base 17.180400 0.00 56.00 1.85 96,152.39

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,500.000 NHDM Local 16.940000 0.00 0.00 0.00 110,110.001.000000

Base 16.940000 0.00 0.00 0.00 110,110.00

871503108 Total

65.00 2.150.0013,000.000 Local 221,643.09

Base 0.00 65.00 2.15 221,643.09

COMMON STOCK USD.0187151Q106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYMETRA FINANCIAL CORP

15,200.000 NHDG Local 8.590000 0.00 0.00 0.00 130,568.001.000000

Base 8.590000 0.00 0.00 0.00 130,568.00

COMMON STOCK871543104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYMMETRICOM INC

9,700.000 NHDG Local 4.510000 0.00 0.00 0.00 43,747.001.000000

Base 4.510000 0.00 0.00 0.00 43,747.00

COMMON STOCK871546206 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYMMETRY MEDICAL INC

6,100.000 NHDG Local 8.320000 0.00 0.00 0.00 50,752.001.000000

Base 8.320000 0.00 0.00 0.00 50,752.00

COMMON STOCK USD.05871551107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYMS CORP

1,400.000 NHDG Local 9.230000 0.00 0.00 0.00 12,922.001.000000

Base 9.230000 0.00 0.00 0.00 12,922.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,300.000 NHHZ Local 10.800000 0.00 34.50 0.48 24,805.021.000000

Base 10.800000 0.00 34.50 0.48 24,805.02
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871551107 Total

34.50 0.480.003,700.000 Local 37,727.02

Base 0.00 34.50 0.48 37,727.02

COMMON STOCK87157D109 06 Dec 2011 09 Dec 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INCSYNAPTICS INC

7,450.000 NHDX Local 32.605800 0.00 149.00 4.67 242,759.541.000000

Base 32.605800 0.00 149.00 4.67 242,759.54

07 Dec 2011 12 Dec 2011 USD/DTC 0.02GREENTREEBROKERAGE SERVICES INC

4,950.000 NHDX Local 32.956300 0.00 99.00 3.14 163,031.551.000000

Base 32.956300 0.00 99.00 3.14 163,031.55

87157D109 Total

248.00 7.810.0012,400.000 Local 405,791.09

Base 0.00 248.00 7.81 405,791.09

COMMON STOCK USD.01871607107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYNOPSYS INC

2,400.000 NHHY Local 24.360000 0.00 0.00 0.00 58,464.001.000000

Base 24.360000 0.00 0.00 0.00 58,464.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 23.665200 0.00 12.00 1.10 56,783.381.000000

Base 23.665200 0.00 12.00 1.10 56,783.38

871607107 Total

12.00 1.100.004,800.000 Local 115,247.38

Base 0.00 12.00 1.10 115,247.38

COMMON STOCK USD1.87161C105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYNOVUS FINANCIAL CORP

15,900.000 NHHY Local 1.070000 0.00 0.00 0.00 17,013.001.000000

Base 1.070000 0.00 0.00 0.00 17,013.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

15,900.000 NHDG Local 1.000400 0.00 79.50 0.31 15,826.551.000000

Base 1.000400 0.00 79.50 0.31 15,826.55

87161C105 Total

79.50 0.310.0031,800.000 Local 32,839.55

Base 0.00 79.50 0.31 32,839.55

COMMON STOCK87162W100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYNNEX CORP

5,700.000 NHDG Local 27.620000 0.00 0.00 0.00 157,434.001.000000

Base 27.620000 0.00 0.00 0.00 157,434.00

COMMON STOCK USD1.871829107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.SYSCO CORP

3,600.000 NHIH Local 27.609200 0.00 36.00 1.91 99,355.211.000000

Base 27.609200 0.00 36.00 1.91 99,355.21

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,600.000 NHIH Local 27.693800 0.00 16.00 0.85 44,293.231.000000

Base 27.693800 0.00 16.00 0.85 44,293.23

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHDM Local 27.650000 0.00 0.00 0.00 143,780.001.000000

Base 27.650000 0.00 0.00 0.00 143,780.00

871829107 Total

52.00 2.760.0010,400.000 Local 287,428.44

Base 0.00 52.00 2.76 287,428.44

COMMON STOCK USD.01871851101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSYSTEMAX INC

2,200.000 NHDG Local 13.180000 0.00 0.00 0.00 28,996.001.000000

Base 13.180000 0.00 0.00 0.00 28,996.00
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COMMON STOCK USD.01872275102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTCF FINANCIAL CORP

3,700.000 NHHY Local 9.160000 0.00 0.00 0.00 33,892.001.000000

Base 9.160000 0.00 0.00 0.00 33,892.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 8.871000 0.00 18.50 0.64 32,803.561.000000

Base 8.871000 0.00 18.50 0.64 32,803.56

872275102 Total

18.50 0.640.007,400.000 Local 66,695.56

Base 0.00 18.50 0.64 66,695.56

COMMON STOCK USD.0187236Y108 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.TD AMERITRADE HOLDING CORP

2,100.000 NHDZ Local 15.358200 0.00 42.00 0.62 32,209.601.000000

Base 15.358200 0.00 42.00 0.62 32,209.60

22 Dec 2011 28 Dec 2011 USD/DTC 0.02J.P. MORGAN SECURITIES INC.

46,993.000 NHDZ Local 15.616300 0.00 939.86 14.10 732,902.831.000000

Base 15.616300 0.00 939.86 14.10 732,902.83

22 Dec 2011 28 Dec 2011 USD/DTC 0.02LIQUIDNETINC

10,480.000 NHDZ Local 15.619100 0.00 209.60 3.15 163,475.421.000000

Base 15.619100 0.00 209.60 3.15 163,475.42

23 Dec 2011 29 Dec 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

7,049.000 NHDZ Local 15.475900 0.00 140.98 2.10 108,946.541.000000

Base 15.475900 0.00 140.98 2.10 108,946.54

23 Dec 2011 29 Dec 2011 USD/DTC 0.02J.P. MORGAN SECURITIES INC.

29,183.000 NHDZ Local 15.487600 0.00 583.66 8.68 451,382.291.000000

Base 15.487600 0.00 583.66 8.68 451,382.29
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23 Dec 2011 29 Dec 2011 USD/DTC 0.02LIQUIDNETINC

26,896.000 NHDZ Local 15.495000 0.00 537.92 8.01 416,207.591.000000

Base 15.495000 0.00 537.92 8.01 416,207.59

28 Dec 2011 OPEN USD/DTC 0.04LOOP CAPITAL MARKETS

28,978.000 NHDZ Local 15.104900 0.00 1,159.12 8.41 436,542.261.000000

Base 15.104900 0.00 1,159.12 8.41 436,542.26

29 Dec 2011 OPEN USD/DTC 0.04MR BEAL &COMPANY

78,521.000 NHDZ Local 15.413300 0.00 3,140.84 23.24 1,207,103.651.000000

Base 15.413300 0.00 3,140.84 23.24 1,207,103.65

87236Y108 Total

6,753.98 68.310.00230,200.000 Local 3,548,770.18

Base 0.00 6,753.98 68.31 3,548,770.18

COMMON STOCK USD1.872375100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TECO ENERGY INC

500.000 NHIH Local 18.354000 0.00 5.00 0.18 9,171.821.000000

Base 18.354000 0.00 5.00 0.18 9,171.82

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 18.336400 0.00 14.00 0.49 25,656.471.000000

Base 18.336400 0.00 14.00 0.49 25,656.47

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHY Local 17.130000 0.00 0.00 0.00 59,955.001.000000

Base 17.130000 0.00 0.00 0.00 59,955.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 16.444600 0.00 17.50 1.11 57,537.491.000000

Base 16.444600 0.00 17.50 1.11 57,537.49
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,900.000 NHDM Local 18.530000 0.00 0.00 0.00 35,207.001.000000

Base 18.530000 0.00 0.00 0.00 35,207.00

872375100 Total

36.50 1.780.0010,800.000 Local 187,527.78

Base 0.00 36.50 1.78 187,527.78

COMMON STOCK USD.0187240R107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTFS FINANCIAL CORP

1,900.000 NHHY Local 8.130000 0.00 0.00 0.00 15,447.001.000000

Base 8.130000 0.00 0.00 0.00 15,447.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 8.122600 0.00 9.50 0.30 15,423.141.000000

Base 8.122600 0.00 9.50 0.30 15,423.14

87240R107 Total

9.50 0.300.003,800.000 Local 30,870.14

Base 0.00 9.50 0.30 30,870.14

COMMON STOCK872438106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHL CREDIT INC

2,000.000 NHDG Local 11.000000 0.00 0.00 0.00 22,000.001.000000

Base 11.000000 0.00 0.00 0.00 22,000.00

COMMON STOCK USD.01872443403 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHQ INC

15,300.000 NHDG Local 1.600000 0.00 0.00 0.00 24,480.001.000000

Base 1.600000 0.00 0.00 0.00 24,480.00

COMMON STOCK USD.0187244T109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTICC CAPITAL CORP

7,200.000 NHDG Local 8.280000 0.00 0.00 0.00 59,616.001.000000

Base 8.280000 0.00 0.00 0.00 59,616.00
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20 Oct 2011 20 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.231 NHHZ Local 7.272727 0.00 0.00 0.00 1.681.000000

Base 7.272727 0.00 0.00 0.00 1.68

87244T109 Total

0.00 0.000.007,200.231 Local 59,617.68

Base 0.00 0.00 0.00 59,617.68

COMMON STOCK USD1.872540109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TJX COMPANIES INC

3,200.000 NHIH Local 61.436900 0.00 32.00 3.77 196,562.311.000000

Base 61.436900 0.00 32.00 3.77 196,562.31

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 60.980000 0.00 1.00 0.12 6,096.881.000000

Base 60.980000 0.00 1.00 0.12 6,096.88

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHDM Local 60.570000 0.00 0.00 0.00 199,881.001.000000

Base 60.570000 0.00 0.00 0.00 199,881.00

872540109 Total

33.00 3.890.006,600.000 Local 402,540.19

Base 0.00 33.00 3.89 402,540.19

COMMON STOCK87261Q103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTMS INTERNATIONAL CORP A

1,800.000 NHDG Local 8.160000 0.00 0.00 0.00 14,688.001.000000

Base 8.160000 0.00 0.00 0.00 14,688.00

COMMON STOCK USD.0187264S106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRW AUTOMOTIVE HOLDINGS CORP

1,800.000 NHHY Local 32.730000 0.00 0.00 0.00 58,914.001.000000

Base 32.730000 0.00 0.00 0.00 58,914.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 32.096700 0.00 9.00 1.11 57,763.951.000000

Base 32.096700 0.00 9.00 1.11 57,763.95

87264S106 Total

9.00 1.110.003,600.000 Local 116,677.95

Base 0.00 9.00 1.11 116,677.95

COMMON STOCK87305R109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTTM TECHNOLOGIES

9,100.000 NHDG Local 10.590000 0.00 0.00 0.00 96,369.001.000000

Base 10.590000 0.00 0.00 0.00 96,369.00

873995914 28 Oct 2011 28 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONTL VENTURES V LP

69,336.750 NHEL Local 1.000000 0.00 0.00 0.00 69,336.751.000000

Base 1.000000 0.00 0.00 0.00 69,336.75

COMMON STOCK USD.01874161102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTALBOTS INC

16,100.000 NHDG Local 2.570000 0.00 0.00 0.00 41,377.001.000000

Base 2.570000 0.00 0.00 0.00 41,377.00

COMMON STOCK87582Y108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTANGOE INC/CT

600.000 NHDG Local 11.900000 0.00 0.00 0.00 7,140.001.000000

Base 11.900000 0.00 0.00 0.00 7,140.00

COMMON STOCK87612E106 16 Nov 2011 USD/DTC 0.01ITG INC.TARGET CORP

500.000 NHIH Local 54.377000 0.00 5.00 0.52 27,182.981.000000

Base 54.377000 0.00 5.00 0.52 27,182.98

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-500.000 NHIH Local 54.377000 0.00 -5.00 -0.52 -27,182.981.000000

Base 54.377000 0.00 -5.00 -0.52 -27,182.98
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16 Nov 2011 USD/DTC 0.01LIQUIDNETINC

5,300.000 NHIH Local 54.505000 0.00 53.00 5.55 288,817.951.000000

Base 54.505000 0.00 53.00 5.55 288,817.95

16 Nov 2011 CANCEL USD/DTC 0.01LIQUIDNETINC

-5,300.000 NHIH Local 54.505000 0.00 -53.00 -5.55 -288,817.951.000000

Base 54.505000 0.00 -53.00 -5.55 -288,817.95

16 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 54.330000 0.00 1.00 0.10 5,431.901.000000

Base 54.330000 0.00 1.00 0.10 5,431.90

16 Nov 2011 CANCEL USD/DTC 0.01ITG INC.

-100.000 NHIH Local 54.330000 0.00 -1.00 -0.10 -5,431.901.000000

Base 54.330000 0.00 -1.00 -0.10 -5,431.90

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,300.000 NHHY Local 49.040000 0.00 0.00 0.00 603,192.001.000000

Base 49.040000 0.00 0.00 0.00 603,192.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

12,300.000 NHDG Local 48.632300 0.00 61.50 11.49 598,104.301.000000

Base 48.632300 0.00 61.50 11.49 598,104.30

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,900.000 NHDM Local 52.650000 0.00 0.00 0.00 310,635.001.000000

Base 52.650000 0.00 0.00 0.00 310,635.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

21,500.000 NHDF Local 53.470000 0.00 215.00 22.07 1,149,367.931.000000

Base 53.470000 0.00 215.00 22.07 1,149,367.93

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 54.377000 0.00 5.00 0.52 27,182.981.000000

Base 54.377000 0.00 5.00 0.52 27,182.98



Prepared by State StreetPage 3125

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 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

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 54.330000 0.00 1.00 0.10 5,431.901.000000

Base 54.330000 0.00 1.00 0.10 5,431.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

5,300.000 NHIH Local 54.505000 0.00 53.00 5.55 288,817.951.000000

Base 54.505000 0.00 53.00 5.55 288,817.95

87612E106 Total

335.50 39.730.0057,900.000 Local 2,982,732.06

Base 0.00 335.50 39.73 2,982,732.06

ADR USD.1876568502 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTATA MOTORS LTD SPON ADR

9,500.000 NHHJ Local 15.410000 0.00 0.00 0.00 146,395.001.000000

Base 15.410000 0.00 0.00 0.00 146,395.00

REIT USD.01876664103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTAUBMAN CENTERS INC

1,200.000 NHHY Local 50.310000 0.00 0.00 0.00 60,372.001.000000

Base 50.310000 0.00 0.00 0.00 60,372.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 49.184200 0.00 6.00 1.14 59,013.901.000000

Base 49.184200 0.00 6.00 1.14 59,013.90

876664103 Total

6.00 1.140.002,400.000 Local 119,385.90

Base 0.00 6.00 1.14 119,385.90

COMMON STOCK USD.01876851106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTAYLOR CAPITAL GROUP INC

1,600.000 NHDG Local 6.020000 0.00 0.00 0.00 9,632.001.000000

Base 6.020000 0.00 0.00 0.00 9,632.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EXP 14DEC2011 RTS876851999 13 Dec 2011 13 Dec 2011 USD/DTCRIGHTS EXERCISEDTAYLOR CAPITAL GROUP INC

1,000.000 NHIH Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

28 Dec 2011 USD/DTCEXPIRED RIGHTS

2,980.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

28 Dec 2011 CANCEL USD/DTCEXPIRED RIGHTS

-2,980.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

28 Dec 2011 28 Dec 2011 USD/DTCEXPIRED RIGHTS

2,900.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

22 Dec 2011 22 Dec 2011 USD/DTCEXPIRED RIGHTS

80.000 NHHZ Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

876851999 Total

0.00 0.000.003,980.000 Local 0.00

Base 0.00 0.00 0.00 0.00

COMMON STOCK87819P102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEAVANA HOLDINGS INC

1,100.000 NHDG Local 18.850000 0.00 0.00 0.00 20,735.001.000000

Base 18.850000 0.00 0.00 0.00 20,735.00

COMMON STOCK878237106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTECH DATA CORP

1,100.000 NHHY Local 43.230000 0.00 0.00 0.00 47,553.001.000000

Base 43.230000 0.00 0.00 0.00 47,553.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 42.372700 0.00 5.50 0.90 46,603.571.000000

Base 42.372700 0.00 5.50 0.90 46,603.57

878237106 Total

5.50 0.900.002,200.000 Local 94,156.57

Base 0.00 5.50 0.90 94,156.57

COMMON STOCK87874R100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTECHTARGET

900.000 NHDG Local 5.990000 0.00 0.00 0.00 5,391.001.000000

Base 5.990000 0.00 0.00 0.00 5,391.00

COMMON STOCK USD1.878895200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTECUMSEH PRODUCTS CO CLASS A

4,000.000 NHDG Local 7.720000 0.00 0.00 0.00 30,880.001.000000

Base 7.720000 0.00 0.00 0.00 30,880.00

COMMON STOCK NPV879101103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEKELEC

14,100.000 NHDG Local 6.870000 0.00 0.00 0.00 96,867.001.000000

Base 6.870000 0.00 0.00 0.00 96,867.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.01CANTOR FITZGERALD + CO.

32,264.000 NHDY Local 11.220600 0.00 322.64 6.96 361,691.841.000000

Base 11.220600 0.00 322.64 6.96 361,691.84

879101103 Total

322.64 6.960.0046,364.000 Local 458,558.84

Base 0.00 322.64 6.96 458,558.84

COMMON STOCK USD.0187929J103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTELECOMMUNICATION SYSTEMS A

6,000.000 NHDG Local 3.650000 0.00 0.00 0.00 21,900.001.000000

Base 3.650000 0.00 0.00 0.00 21,900.00
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COMMON STOCK USD.01879360105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTELEDYNE TECHNOLOGIES INC

5,900.000 NHDG Local 52.580000 0.00 0.00 0.00 310,222.001.000000

Base 52.580000 0.00 0.00 0.00 310,222.00

COMMON STOCK USD1.879369106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTELEFLEX INC

700.000 NHHY Local 53.770000 0.00 0.00 0.00 37,639.001.000000

Base 53.770000 0.00 0.00 0.00 37,639.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 51.708600 0.00 3.50 0.70 36,191.821.000000

Base 51.708600 0.00 3.50 0.70 36,191.82

01 Nov 2011 04 Nov 2011 USD/DTC 0.02INSTINET

570.000 NHHO Local 58.249500 0.00 11.40 0.64 33,190.181.000000

Base 58.249500 0.00 11.40 0.64 33,190.18

879369106 Total

14.90 1.340.001,970.000 Local 107,021.00

Base 0.00 14.90 1.34 107,021.00

COMMON STOCK USD.01879433100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTELEPHONE AND DATA SYSTEMS

1,600.000 NHHY Local 21.250000 0.00 0.00 0.00 34,000.001.000000

Base 21.250000 0.00 0.00 0.00 34,000.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 20.120000 0.00 8.00 0.62 32,183.381.000000

Base 20.120000 0.00 8.00 0.62 32,183.38

879433100 Total

8.00 0.620.003,200.000 Local 66,183.38

Base 0.00 8.00 0.62 66,183.38
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COMMON STOCK879455103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTELENAV INC

700.000 NHDG Local 9.570000 0.00 0.00 0.00 6,699.001.000000

Base 9.570000 0.00 0.00 0.00 6,699.00

COMMON STOCK USD.01879664100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TELLABS INC

200.000 NHIH Local 4.197500 0.00 2.00 0.02 837.481.000000

Base 4.197500 0.00 2.00 0.02 837.48

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,000.000 NHIH Local 4.206700 0.00 30.00 0.24 12,589.861.000000

Base 4.206700 0.00 30.00 0.24 12,589.86

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,100.000 NHHY Local 4.290000 0.00 0.00 0.00 39,039.001.000000

Base 4.290000 0.00 0.00 0.00 39,039.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,100.000 NHDG Local 3.957200 0.00 45.50 0.70 35,964.321.000000

Base 3.957200 0.00 45.50 0.70 35,964.32

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,200.000 NHDM Local 4.230000 0.00 0.00 0.00 13,536.001.000000

Base 4.230000 0.00 0.00 0.00 13,536.00

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

22,661.000 NHDM Local 3.849600 0.00 339.92 1.68 86,894.191.000000

Base 3.849600 0.00 339.92 1.68 86,894.19

879664100 Total

417.42 2.640.0047,261.000 Local 188,860.85

Base 0.00 417.42 2.64 188,860.85
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COMMON STOCK USD1.879868107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEMPLE INLAND INC

2,200.000 NHHY Local 31.370000 0.00 0.00 0.00 69,014.001.000000

Base 31.370000 0.00 0.00 0.00 69,014.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 31.284800 0.00 11.00 1.33 68,814.231.000000

Base 31.284800 0.00 11.00 1.33 68,814.23

879868107 Total

11.00 1.330.004,400.000 Local 137,828.23

Base 0.00 11.00 1.33 137,828.23

COMMON STOCK USD.0588033G100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TENET HEALTHCARE CORP

600.000 NHIH Local 5.010800 0.00 6.00 0.06 3,000.421.000000

Base 5.010800 0.00 6.00 0.06 3,000.42

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,600.000 NHIH Local 4.919000 0.00 36.00 0.34 17,672.061.000000

Base 4.919000 0.00 36.00 0.34 17,672.06

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHY Local 4.130000 0.00 0.00 0.00 34,279.001.000000

Base 4.130000 0.00 0.00 0.00 34,279.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 3.649200 0.00 41.50 0.59 30,246.271.000000

Base 3.649200 0.00 41.50 0.59 30,246.27

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 5.130000 0.00 0.00 0.00 21,546.001.000000

Base 5.130000 0.00 0.00 0.00 21,546.00
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88033G100 Total

83.50 0.990.0025,000.000 Local 106,743.75

Base 0.00 83.50 0.99 106,743.75

COMMON STOCK USD.0188076W103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TERADATA CORP

600.000 NHIH Local 56.063300 0.00 6.00 0.65 33,631.331.000000

Base 56.063300 0.00 6.00 0.65 33,631.33

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

900.000 NHIH Local 56.387200 0.00 9.00 0.97 50,738.511.000000

Base 56.387200 0.00 9.00 0.97 50,738.51

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 56.040000 0.00 0.00 0.00 84,060.001.000000

Base 56.040000 0.00 0.00 0.00 84,060.00

88076W103 Total

15.00 1.620.003,000.000 Local 168,429.84

Base 0.00 15.00 1.62 168,429.84

COMMON STOCK880770102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TERADYNE INC

1,000.000 NHIH Local 14.386500 0.00 10.00 0.28 14,376.221.000000

Base 14.386500 0.00 10.00 0.28 14,376.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 14.165000 0.00 2.00 0.05 2,830.951.000000

Base 14.165000 0.00 2.00 0.05 2,830.95

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 14.298800 0.00 4.00 0.11 5,715.411.000000

Base 14.298800 0.00 4.00 0.11 5,715.41
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Base Currency: USD - US DOLLAR

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHY Local 11.010000 0.00 0.00 0.00 36,333.001.000000

Base 11.010000 0.00 0.00 0.00 36,333.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 10.785400 0.00 16.50 0.69 35,574.631.000000

Base 10.785400 0.00 16.50 0.69 35,574.63

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 14.160000 0.00 0.00 0.00 22,656.001.000000

Base 14.160000 0.00 0.00 0.00 22,656.00

880770102 Total

32.50 1.130.009,800.000 Local 117,486.21

Base 0.00 32.50 1.13 117,486.21

COMMON STOCK USD.01880779103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEREX CORP

2,400.000 NHHY Local 10.260000 0.00 0.00 0.00 24,624.001.000000

Base 10.260000 0.00 0.00 0.00 24,624.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 9.788300 0.00 12.00 0.46 23,479.461.000000

Base 9.788300 0.00 12.00 0.46 23,479.46

880779103 Total

12.00 0.460.004,800.000 Local 48,103.46

Base 0.00 12.00 0.46 48,103.46

COMMON STOCK USD.0188145X108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTERRITORIAL BANCORP INC

2,700.000 NHDG Local 19.550000 0.00 0.00 0.00 52,785.001.000000

Base 19.550000 0.00 0.00 0.00 52,785.00
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REIT USD.0188146M101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTERRENO REALTY CORP

2,000.000 NHDG Local 12.460000 0.00 0.00 0.00 24,920.001.000000

Base 12.460000 0.00 0.00 0.00 24,920.00

COMMON STOCK NPV88157K101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTESCO CORP

1,300.000 NHDG Local 13.440000 0.00 0.00 0.00 17,472.001.000000

Base 13.440000 0.00 0.00 0.00 17,472.00

COMMON STOCK881609101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TESORO CORP

1,400.000 NHIH Local 25.243900 0.00 14.00 0.68 35,326.781.000000

Base 25.243900 0.00 14.00 0.68 35,326.78

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHY Local 19.470000 0.00 0.00 0.00 60,357.001.000000

Base 19.470000 0.00 0.00 0.00 60,357.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 18.370500 0.00 15.50 1.10 56,931.951.000000

Base 18.370500 0.00 15.50 1.10 56,931.95

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 27.180000 0.00 0.00 0.00 38,052.001.000000

Base 27.180000 0.00 0.00 0.00 38,052.00

881609101 Total

29.50 1.780.009,000.000 Local 190,667.73

Base 0.00 29.50 1.78 190,667.73

ADR881624209 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTEVA PHARMACEUTICAL SP ADR

12,100.000 NHIL Local 38.566500 0.00 163.35 8.96 466,482.341.000000

Base 38.566500 0.00 163.35 8.96 466,482.34
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22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,100.000 NHHJ Local 38.450000 0.00 0.00 0.00 465,245.001.000000

Base 38.450000 0.00 0.00 0.00 465,245.00

881624209 Total

163.35 8.960.0024,200.000 Local 931,727.34

Base 0.00 163.35 8.96 931,727.34

COMMON STOCK USD.0188162F105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTETRA TECHNOLOGIES INC

15,400.000 NHDG Local 8.070000 0.00 0.00 0.00 124,278.001.000000

Base 8.070000 0.00 0.00 0.00 124,278.00

COMMON STOCK USD.0188162G103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTETRA TECH INC

11,100.000 NHDG Local 19.670000 0.00 0.00 0.00 218,337.001.000000

Base 19.670000 0.00 0.00 0.00 218,337.00

COMMON STOCK88164L100 07 Oct 2011 13 Oct 2011 USD/DTC 0.03MERRILL LYNCH PIERCE FENNER + SMITHTESSERA TECHNOLOGIES INC

2,900.000 NHDX Local 13.325600 0.00 87.00 0.75 38,556.491.000000

Base 13.325600 0.00 87.00 0.75 38,556.49

10 Oct 2011 13 Oct 2011 USD/DTC 0.02BLAYLOCK ROBERT VAN LLC

13,600.000 NHDX Local 13.478400 0.00 272.00 3.52 183,030.721.000000

Base 13.478400 0.00 272.00 3.52 183,030.72

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,400.000 NHDG Local 13.620000 0.00 0.00 0.00 155,268.001.000000

Base 13.620000 0.00 0.00 0.00 155,268.00

06 Dec 2011 09 Dec 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

39,300.000 NHDX Local 17.124300 0.00 1,179.00 12.93 671,793.061.000000

Base 17.124300 0.00 1,179.00 12.93 671,793.06
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88164L100 Total

1,538.00 17.200.0067,200.000 Local 1,048,648.27

Base 0.00 1,538.00 17.20 1,048,648.27

COMMON STOCK USD.0188224Q107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEXAS CAPITAL BANCSHARES INC

8,300.000 NHDG Local 25.480000 0.00 0.00 0.00 211,484.001.000000

Base 25.480000 0.00 0.00 0.00 211,484.00

COMMON STOCK USD1.882491103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEXAS INDUSTRIES INC

5,100.000 NHDG Local 32.020000 0.00 0.00 0.00 163,302.001.000000

Base 32.020000 0.00 0.00 0.00 163,302.00

COMMON STOCK USD1.882508104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTEXAS INSTRUMENTS INC

10,000.000 NHIH Local 31.586200 0.00 100.00 6.06 315,755.941.000000

Base 31.586200 0.00 100.00 6.06 315,755.94

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,600.000 NHHY Local 26.650000 0.00 0.00 0.00 202,540.001.000000

Base 26.650000 0.00 0.00 0.00 202,540.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,600.000 NHDG Local 26.816600 0.00 38.00 3.92 203,764.241.000000

Base 26.816600 0.00 38.00 3.92 203,764.24

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,000.000 NHDM Local 31.160000 0.00 0.00 0.00 311,600.001.000000

Base 31.160000 0.00 0.00 0.00 311,600.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.01HEEVERS &CO. INC.

179,800.000 NHDF Local 30.210900 0.00 1,798.00 104.29 5,430,017.531.000000

Base 30.210900 0.00 1,798.00 104.29 5,430,017.53



Prepared by State StreetPage 3136

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

882508104 Total

1,936.00 114.270.00215,000.000 Local 6,463,677.71

Base 0.00 1,936.00 114.27 6,463,677.71

COMMON STOCK882681109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEXAS ROADHOUSE INC

900.000 NHDG Local 13.180000 0.00 0.00 0.00 11,862.001.000000

Base 13.180000 0.00 0.00 0.00 11,862.00

COMMON STOCK883203101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TEXTRON INC

1,400.000 NHIH Local 18.512100 0.00 14.00 0.50 25,902.441.000000

Base 18.512100 0.00 14.00 0.50 25,902.44

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 18.386700 0.00 15.00 0.53 27,564.521.000000

Base 18.386700 0.00 15.00 0.53 27,564.52

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHHY Local 17.640000 0.00 0.00 0.00 82,908.001.000000

Base 17.640000 0.00 0.00 0.00 82,908.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,700.000 NHDG Local 16.909900 0.00 23.50 1.53 79,451.501.000000

Base 16.909900 0.00 23.50 1.53 79,451.50

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 18.740000 0.00 0.00 0.00 54,346.001.000000

Base 18.740000 0.00 0.00 0.00 54,346.00

883203101 Total

52.50 2.560.0015,200.000 Local 270,172.46

Base 0.00 52.50 2.56 270,172.46
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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 STOCK USD.0188338T104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHERAVANCE INC

2,600.000 NHDG Local 20.760000 0.00 0.00 0.00 53,976.001.000000

Base 20.760000 0.00 0.00 0.00 53,976.00

COMMON STOCK USD1.883556102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.THERMO FISHER SCIENTIFIC INC

1,600.000 NHIH Local 48.961900 0.00 16.00 1.50 78,321.541.000000

Base 48.961900 0.00 16.00 1.50 78,321.54

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,700.000 NHIH Local 49.005000 0.00 17.00 1.60 83,289.901.000000

Base 49.005000 0.00 17.00 1.60 83,289.90

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,000.000 NHHY Local 50.640000 0.00 0.00 0.00 354,480.001.000000

Base 50.640000 0.00 0.00 0.00 354,480.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,000.000 NHDG Local 49.500400 0.00 35.00 6.66 346,461.141.000000

Base 49.500400 0.00 35.00 6.66 346,461.14

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHDM Local 48.650000 0.00 0.00 0.00 160,545.001.000000

Base 48.650000 0.00 0.00 0.00 160,545.00

883556102 Total

68.00 9.760.0020,600.000 Local 1,023,097.58

Base 0.00 68.00 9.76 1,023,097.58

COMMON STOCK USD.1884315102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHOMAS + BETTS CORP

700.000 NHHY Local 39.910000 0.00 0.00 0.00 27,937.001.000000

Base 39.910000 0.00 0.00 0.00 27,937.00
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Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
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Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 38.837100 0.00 3.50 0.53 27,181.941.000000

Base 38.837100 0.00 3.50 0.53 27,181.94

15 Dec 2011 20 Dec 2011 USD/DTC 0.02INSTINET

690.000 NHHO Local 52.075300 0.00 13.80 0.69 35,917.471.000000

Base 52.075300 0.00 13.80 0.69 35,917.47

28 Dec 2011 OPEN USD/DTC 0.03M RAMSEY KING SECURITIES INC

4,041.000 NHEX Local 54.180300 0.00 121.23 4.21 218,817.151.000000

Base 54.180300 0.00 121.23 4.21 218,817.15

884315102 Total

138.53 5.430.006,131.000 Local 309,853.56

Base 0.00 138.53 5.43 309,853.56

COMMON STOCK NPV884768102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHOMPSON CREEK METALS CO INC

35,100.000 NHDG Local 7.020000 0.00 0.00 0.00 246,402.001.000000

Base 7.020000 0.00 0.00 0.00 246,402.00

COMMON STOCK NPV884903105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHOMSON REUTERS CORP

3,600.000 NHHY Local 27.040000 0.00 0.00 0.00 97,344.001.000000

Base 27.040000 0.00 0.00 0.00 97,344.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 26.428300 0.00 18.00 1.83 95,122.051.000000

Base 26.428300 0.00 18.00 1.83 95,122.05

884903105 Total

18.00 1.830.007,200.000 Local 192,466.05

Base 0.00 18.00 1.83 192,466.05
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

COMMON STOCK USD.1885160101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTHOR INDUSTRIES INC

800.000 NHHY Local 22.150000 0.00 0.00 0.00 17,720.001.000000

Base 22.150000 0.00 0.00 0.00 17,720.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 22.755000 0.00 4.00 0.35 18,199.651.000000

Base 22.755000 0.00 4.00 0.35 18,199.65

885160101 Total

4.00 0.350.001,600.000 Local 35,919.65

Base 0.00 4.00 0.35 35,919.65

COMMON STOCK USD.0188579Y101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.3M CO

1,900.000 NHIH Local 81.420000 0.00 19.00 2.97 154,676.031.000000

Base 81.420000 0.00 19.00 2.97 154,676.03

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,500.000 NHIH Local 81.682100 0.00 45.00 7.06 367,517.391.000000

Base 81.682100 0.00 45.00 7.06 367,517.39

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHHY Local 71.790000 0.00 0.00 0.00 107,685.001.000000

Base 71.790000 0.00 0.00 0.00 107,685.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 70.144700 0.00 7.50 2.03 105,207.521.000000

Base 70.144700 0.00 7.50 2.03 105,207.52

07 Nov 2011 10 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

15,216.000 NHEZ Local 78.983900 0.00 456.48 23.08 1,201,339.461.000000

Base 78.983900 0.00 456.48 23.08 1,201,339.46
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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

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,400.000 NHDM Local 81.870000 0.00 0.00 0.00 523,968.001.000000

Base 81.870000 0.00 0.00 0.00 523,968.00

88579Y101 Total

527.98 35.140.0031,016.000 Local 2,460,393.40

Base 0.00 527.98 35.14 2,460,393.40

COMMON STOCK USD.1886423102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTIDEWATER INC

900.000 NHHY Local 42.050000 0.00 0.00 0.00 37,845.001.000000

Base 42.050000 0.00 0.00 0.00 37,845.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 40.619400 0.00 4.50 0.71 36,552.251.000000

Base 40.619400 0.00 4.50 0.71 36,552.25

06 Oct 2011 12 Oct 2011 USD/DTC 0.02INSTINET

2,800.000 NHDX Local 43.189300 0.00 56.00 2.33 120,871.711.000000

Base 43.189300 0.00 56.00 2.33 120,871.71

07 Oct 2011 13 Oct 2011 USD/DTC 0.02KNIGHT EQUITY MARKETS L.P.

2,800.000 NHDX Local 43.237200 0.00 56.00 2.33 121,005.831.000000

Base 43.237200 0.00 56.00 2.33 121,005.83

886423102 Total

116.50 5.370.007,400.000 Local 316,274.79

Base 0.00 116.50 5.37 316,274.79

COMMON STOCK USD.01886547108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TIFFANY + CO

400.000 NHIH Local 76.917500 0.00 4.00 0.59 30,762.411.000000

Base 76.917500 0.00 4.00 0.59 30,762.41
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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

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

700.000 NHIH Local 76.432900 0.00 7.00 1.03 53,495.001.000000

Base 76.432900 0.00 7.00 1.03 53,495.00

01 Nov 2011 04 Nov 2011 USD/DTC 0.02ABEL NOSER CORPORATION

3,847.000 NHIB Local 76.458600 0.00 76.94 5.65 294,053.641.000000

Base 76.458600 0.00 76.94 5.65 294,053.64

08 Nov 2011 14 Nov 2011 USD/DTC 0.02ABEL NOSER CORPORATION

3,152.000 NHIB Local 77.258100 0.00 63.04 4.68 243,449.811.000000

Base 77.258100 0.00 63.04 4.68 243,449.81

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 78.230000 0.00 0.00 0.00 86,053.001.000000

Base 78.230000 0.00 0.00 0.00 86,053.00

15 Nov 2011 18 Nov 2011 USD/DTC 0.02ABEL NOSER CORPORATION

4,415.000 NHIB Local 78.053700 0.00 88.30 6.62 344,512.171.000000

Base 78.053700 0.00 88.30 6.62 344,512.17

886547108 Total

239.28 18.570.0013,614.000 Local 1,052,326.03

Base 0.00 239.28 18.57 1,052,326.03

COMMON STOCK USD.01887317303 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TIME WARNER INC

1,900.000 NHIH Local 34.456800 0.00 19.00 1.26 65,447.661.000000

Base 34.456800 0.00 19.00 1.26 65,447.66

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 34.205000 0.00 3.00 0.20 10,258.301.000000

Base 34.205000 0.00 3.00 0.20 10,258.30
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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

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,000.000 NHIH Local 34.566000 0.00 70.00 4.65 241,887.351.000000

Base 34.566000 0.00 70.00 4.65 241,887.35

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,100.000 NHHY Local 29.970000 0.00 0.00 0.00 602,397.001.000000

Base 29.970000 0.00 0.00 0.00 602,397.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,100.000 NHDG Local 29.244800 0.00 100.50 11.29 587,708.691.000000

Base 29.244800 0.00 100.50 11.29 587,708.69

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,200.000 NHDM Local 34.620000 0.00 0.00 0.00 318,504.001.000000

Base 34.620000 0.00 0.00 0.00 318,504.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

3,400.000 NHHY Local 33.936400 0.00 51.00 2.22 115,330.541.000000

Base 33.936400 0.00 51.00 2.22 115,330.54

21 Dec 2011 27 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

2,900.000 NHDM Local 34.500000 0.00 43.50 1.93 100,004.571.000000

Base 34.500000 0.00 43.50 1.93 100,004.57

887317303 Total

287.00 21.550.0064,900.000 Local 2,041,538.11

Base 0.00 287.00 21.55 2,041,538.11

COMMON STOCK USD.0188732J207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TIME WARNER CABLE

700.000 NHIH Local 60.670000 0.00 7.00 0.82 42,461.181.000000

Base 60.670000 0.00 7.00 0.82 42,461.18
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Base Currency: USD - US DOLLAR

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,200.000 NHIH Local 60.922700 0.00 22.00 2.57 134,005.371.000000

Base 60.922700 0.00 22.00 2.57 134,005.37

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 60.620000 0.00 0.00 0.00 175,798.001.000000

Base 60.620000 0.00 0.00 0.00 175,798.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHEU Local 61.110000 0.00 12.00 0.94 48,875.061.000000

Base 61.110000 0.00 12.00 0.94 48,875.06

88732J207 Total

41.00 4.330.006,600.000 Local 401,139.61

Base 0.00 41.00 4.33 401,139.61

COMMON STOCK NPV887389104 08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.TIMKEN CO

36,000.000 NHDF Local 40.265600 0.00 360.00 27.83 1,449,173.771.000000

Base 40.265600 0.00 360.00 27.83 1,449,173.77

COMMON STOCK88830R101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTITAN MACHINERY INC

2,400.000 NHDG Local 20.070000 0.00 0.00 0.00 48,168.001.000000

Base 20.070000 0.00 0.00 0.00 48,168.00

COMMON STOCK USD.01888339207 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTITANIUM METALS CORP

800.000 NHIH Local 15.680000 0.00 8.00 0.24 12,535.761.000000

Base 15.680000 0.00 8.00 0.24 12,535.76

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHHY Local 14.980000 0.00 0.00 0.00 14,980.001.000000

Base 14.980000 0.00 0.00 0.00 14,980.00
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 14.028000 0.00 5.00 0.27 14,022.731.000000

Base 14.028000 0.00 5.00 0.27 14,022.73

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 15.880000 0.00 0.00 0.00 12,704.001.000000

Base 15.880000 0.00 0.00 0.00 12,704.00

888339207 Total

13.00 0.510.003,600.000 Local 54,242.49

Base 0.00 13.00 0.51 54,242.49

COMMON STOCK USD.01889478103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOLL BROTHERS INC

3,200.000 NHHY Local 14.430000 0.00 0.00 0.00 46,176.001.000000

Base 14.430000 0.00 0.00 0.00 46,176.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,200.000 NHDG Local 13.516700 0.00 16.00 0.84 43,236.601.000000

Base 13.516700 0.00 16.00 0.84 43,236.60

889478103 Total

16.00 0.840.006,400.000 Local 89,412.60

Base 0.00 16.00 0.84 89,412.60

COMMON STOCK USD.1890110109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOMPKINS FINANCIAL CORP

1,800.000 NHDG Local 37.450000 0.00 0.00 0.00 67,410.001.000000

Base 37.450000 0.00 0.00 0.00 67,410.00

COMMON STOCK890516107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOOTSIE ROLL INDS

400.000 NHDG Local 24.500000 0.00 0.00 0.00 9,800.001.000000

Base 24.500000 0.00 0.00 0.00 9,800.00
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COMMON STOCK USD1.891027104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TORCHMARK CORP

300.000 NHIH Local 42.235000 0.00 3.00 0.24 12,667.261.000000

Base 42.235000 0.00 3.00 0.24 12,667.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

200.000 NHIH Local 42.225000 0.00 2.00 0.16 8,442.841.000000

Base 42.225000 0.00 2.00 0.16 8,442.84

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

500.000 NHIH Local 42.147000 0.00 5.00 0.40 21,068.101.000000

Base 42.147000 0.00 5.00 0.40 21,068.10

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,400.000 NHHY Local 34.860000 0.00 0.00 0.00 83,664.001.000000

Base 34.860000 0.00 0.00 0.00 83,664.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 33.295200 0.00 12.00 1.54 79,894.941.000000

Base 33.295200 0.00 12.00 1.54 79,894.94

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 42.250000 0.00 0.00 0.00 42,250.001.000000

Base 42.250000 0.00 0.00 0.00 42,250.00

891027104 Total

22.00 2.340.006,800.000 Local 247,987.14

Base 0.00 22.00 2.34 247,987.14

COMMON STOCK NPV891709107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOWER BANCORP INC

2,300.000 NHDG Local 22.710000 0.00 0.00 0.00 52,233.001.000000

Base 22.710000 0.00 0.00 0.00 52,233.00



Prepared by State StreetPage 3146

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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.01891777104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOWER GROUP INC

8,300.000 NHDG Local 22.490000 0.00 0.00 0.00 186,667.001.000000

Base 22.490000 0.00 0.00 0.00 186,667.00

COMMON STOCK USD.01891894107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOWERS WATSON + CO CL A

800.000 NHHY Local 59.780000 0.00 0.00 0.00 47,824.001.000000

Base 59.780000 0.00 0.00 0.00 47,824.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 58.309400 0.00 4.00 0.90 46,642.621.000000

Base 58.309400 0.00 4.00 0.90 46,642.62

891894107 Total

4.00 0.900.001,600.000 Local 94,466.62

Base 0.00 4.00 0.90 94,466.62

COMMON STOCK USD.1891906109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCTOTAL SYSTEM SERVICES INC

1,400.000 NHIH Local 19.865000 0.00 14.00 0.53 27,796.471.000000

Base 19.865000 0.00 14.00 0.53 27,796.47

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,900.000 NHHY Local 16.930000 0.00 0.00 0.00 66,027.001.000000

Base 16.930000 0.00 0.00 0.00 66,027.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 16.986400 0.00 19.50 1.28 66,226.181.000000

Base 16.986400 0.00 19.50 1.28 66,226.18

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 19.920000 0.00 0.00 0.00 27,888.001.000000

Base 19.920000 0.00 0.00 0.00 27,888.00
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891906109 Total

33.50 1.810.0010,600.000 Local 187,937.65

Base 0.00 33.50 1.81 187,937.65

COMMON STOCK89214A102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOWN SPORTS INTERNATIONAL

2,600.000 NHDG Local 7.520000 0.00 0.00 0.00 19,552.001.000000

Base 7.520000 0.00 0.00 0.00 19,552.00

COMMON STOCK89214P109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTOWNE BANK

5,400.000 NHDG Local 12.390000 0.00 0.00 0.00 66,906.001.000000

Base 12.390000 0.00 0.00 0.00 66,906.00

COMMON STOCK892356106 17 Oct 2011 20 Oct 2011 USD/DTC 0.03WEEDEN + CO.TRACTOR SUPPLY COMPANY

13,500.000 NHDY Local 67.894300 0.00 405.00 17.60 916,150.451.000000

Base 67.894300 0.00 405.00 17.60 916,150.45

COMMON STOCK89236Y104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTPC GROUP INC

1,100.000 NHDG Local 21.990000 0.00 0.00 0.00 24,189.001.000000

Base 21.990000 0.00 0.00 0.00 24,189.00

COMMON STOCK USD1.893521104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRANSATLANTIC HOLDINGS INC

1,100.000 NHHY Local 48.520000 0.00 0.00 0.00 53,372.001.000000

Base 48.520000 0.00 0.00 0.00 53,372.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 47.180500 0.00 5.50 1.00 51,892.051.000000

Base 47.180500 0.00 5.50 1.00 51,892.05

893521104 Total

5.50 1.000.002,200.000 Local 105,264.05

Base 0.00 5.50 1.00 105,264.05



Prepared by State StreetPage 3148

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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.01893641100 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.TRANSDIGM GROUP INC

1,000.000 NHDZ Local 95.479100 0.00 20.00 1.83 95,457.271.000000

Base 95.479100 0.00 20.00 1.83 95,457.27

COMMON STOCK NPV89417E109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TRAVELERS COS INC/THE

1,100.000 NHIH Local 56.312300 0.00 11.00 1.19 61,931.341.000000

Base 56.312300 0.00 11.00 1.19 61,931.34

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,500.000 NHIH Local 56.458800 0.00 25.00 2.71 141,119.291.000000

Base 56.458800 0.00 25.00 2.71 141,119.29

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHY Local 48.730000 0.00 0.00 0.00 384,967.001.000000

Base 48.730000 0.00 0.00 0.00 384,967.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 46.344300 0.00 39.50 7.03 366,073.441.000000

Base 46.344300 0.00 39.50 7.03 366,073.44

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,600.000 NHDM Local 57.530000 0.00 0.00 0.00 207,108.001.000000

Base 57.530000 0.00 0.00 0.00 207,108.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

30,700.000 NHDF Local 55.530000 0.00 307.00 32.73 1,704,431.271.000000

Base 55.530000 0.00 307.00 32.73 1,704,431.27

89417E109 Total

382.50 43.660.0053,700.000 Local 2,865,630.34

Base 0.00 382.50 43.66 2,865,630.34
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COMMON STOCK NPV894650100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTREDEGAR CORP

5,300.000 NHDG Local 16.210000 0.00 0.00 0.00 85,913.001.000000

Base 16.210000 0.00 0.00 0.00 85,913.00

COMMON STOCK USD.0189469A104 05 Oct 2011 11 Oct 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INCTREEHOUSE FOODS INC

1,250.000 NHHO Local 61.038800 0.00 50.00 1.47 76,247.031.000000

Base 61.038800 0.00 50.00 1.47 76,247.03

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,400.000 NHDG Local 60.260000 0.00 0.00 0.00 204,884.001.000000

Base 60.260000 0.00 0.00 0.00 204,884.00

89469A104 Total

50.00 1.470.004,650.000 Local 281,131.03

Base 0.00 50.00 1.47 281,131.03

COMMON STOCK895848109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRIANGLE CAPITAL CORP

4,900.000 NHDG Local 15.780000 0.00 0.00 0.00 77,322.001.000000

Base 15.780000 0.00 0.00 0.00 77,322.00

13 Oct 2011 13 Oct 2011 USD/DTCSALE OF FRACTIONAL S

0.058 NHHZ Local 12.241379 0.00 0.00 0.00 0.711.000000

Base 12.241379 0.00 0.00 0.00 0.71

895848109 Total

0.00 0.000.004,900.058 Local 77,322.71

Base 0.00 0.00 0.00 77,322.71

COMMON STOCK89600B201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRIANGLE PETROLEUM CORP

5,100.000 NHDG Local 4.010000 0.00 0.00 0.00 20,451.001.000000

Base 4.010000 0.00 0.00 0.00 20,451.00
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COMMON STOCK NPV896095106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRICO BANCSHARES

3,100.000 NHDG Local 12.970000 0.00 0.00 0.00 40,207.001.000000

Base 12.970000 0.00 0.00 0.00 40,207.00

COMMON STOCK NPV896239100 16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.TRIMBLE NAVIGATION LTD

2,700.000 NHDZ Local 42.972800 0.00 54.00 2.23 115,970.331.000000

Base 42.972800 0.00 54.00 2.23 115,970.33

COMMON STOCK USD1.896522109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRINITY INDUSTRIES INC

1,700.000 NHHY Local 21.410000 0.00 0.00 0.00 36,397.001.000000

Base 21.410000 0.00 0.00 0.00 36,397.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,700.000 NHDG Local 20.218200 0.00 8.50 0.66 34,361.781.000000

Base 20.218200 0.00 8.50 0.66 34,361.78

896522109 Total

8.50 0.660.003,400.000 Local 70,758.78

Base 0.00 8.50 0.66 70,758.78

COMMON STOCK USD1.896749108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRIPLE S MANAGEMENT CORP B

4,300.000 NHDG Local 18.610000 0.00 0.00 0.00 80,023.001.000000

Base 18.610000 0.00 0.00 0.00 80,023.00

COMMON STOCK896818101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRIUMPH GROUP INC

7,500.000 NHDG Local 49.820000 0.00 0.00 0.00 373,650.001.000000

Base 49.820000 0.00 0.00 0.00 373,650.00

01 Dec 2011 06 Dec 2011 USD/DTC 0.03SEI FINANCIAL SER CO

1,180.000 NHHO Local 58.955600 0.00 35.40 1.34 69,530.871.000000

Base 58.955600 0.00 35.40 1.34 69,530.87
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896818101 Total

35.40 1.340.008,680.000 Local 443,180.87

Base 0.00 35.40 1.34 443,180.87

COMMON STOCK NPV89785X101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRUEBLUE INC

3,500.000 NHDG Local 12.250000 0.00 0.00 0.00 42,875.001.000000

Base 12.250000 0.00 0.00 0.00 42,875.00

COMMON STOCK USD1.898349105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRUSTCO BANK CORP NY

19,800.000 NHDG Local 4.630000 0.00 0.00 0.00 91,674.001.000000

Base 4.630000 0.00 0.00 0.00 91,674.00

COMMON STOCK NPV898402102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTRUSTMARK CORP

14,420.000 NHDG Local 20.080000 0.00 0.00 0.00 289,553.601.000000

Base 20.080000 0.00 0.00 0.00 289,553.60

COMMON STOCK USD.01899035505 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTUESDAY MORNING CORP

9,700.000 NHDG Local 3.810000 0.00 0.00 0.00 36,957.001.000000

Base 3.810000 0.00 0.00 0.00 36,957.00

ADR900148701 23 Nov 2011 29 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCTURKIYE GARANTI BANKASI ADR

58,100.000 NHIL Local 3.069600 0.00 581.00 0.00 177,762.761.000000

Base 3.069600 0.00 581.00 0.00 177,762.76

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

58,100.000 NHHJ Local 3.180000 0.00 0.00 0.00 184,758.001.000000

Base 3.180000 0.00 0.00 0.00 184,758.00

900148701 Total

581.00 0.000.00116,200.000 Local 362,520.76

Base 0.00 581.00 0.00 362,520.76
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COMMON STOCK USD1.901109108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTUTOR PERINI CORP

7,000.000 NHDG Local 12.810000 0.00 0.00 0.00 89,670.001.000000

Base 12.810000 0.00 0.00 0.00 89,670.00

07 Nov 2011 10 Nov 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

36,260.000 NHDY Local 15.457400 0.00 1,087.80 10.77 559,386.751.000000

Base 15.457400 0.00 1,087.80 10.77 559,386.75

08 Nov 2011 14 Nov 2011 USD/DTC 0.03WEEDEN + CO.

17,575.000 NHDY Local 16.024900 0.00 527.25 5.41 281,104.961.000000

Base 16.024900 0.00 527.25 5.41 281,104.96

11 Nov 2011 16 Nov 2011 USD/DTC 0.03WEEDEN + CO.

7,595.000 NHDY Local 16.084900 0.00 227.85 2.35 121,934.621.000000

Base 16.084900 0.00 227.85 2.35 121,934.62

15 Nov 2011 18 Nov 2011 USD/DTC 0.03WEEDEN + CO.

15,731.000 NHDY Local 16.616700 0.00 471.93 5.02 260,920.361.000000

Base 16.616700 0.00 471.93 5.02 260,920.36

16 Nov 2011 21 Nov 2011 USD/DTC 0.03WEEDEN + CO.

6,309.000 NHDY Local 16.602700 0.00 189.27 2.02 104,555.141.000000

Base 16.602700 0.00 189.27 2.02 104,555.14

30 Nov 2011 05 Dec 2011 USD/DTC 0.03PULSE TRADING LLC

25,463.000 NHDY Local 16.479600 0.00 763.89 8.06 418,848.101.000000

Base 16.479600 0.00 763.89 8.06 418,848.10

901109108 Total

3,267.99 33.630.00115,933.000 Local 1,836,419.93

Base 0.00 3,267.99 33.63 1,836,419.93
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COMMON STOCK90187B101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTWO HARBORS INVESTMENT CORP

32,300.000 NHDG Local 9.140000 0.00 0.00 0.00 295,222.001.000000

Base 9.140000 0.00 0.00 0.00 295,222.00

COMMON STOCK USD.1902494103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TYSON FOODS INC CL A

600.000 NHIH Local 19.680000 0.00 6.00 0.23 11,801.771.000000

Base 19.680000 0.00 6.00 0.23 11,801.77

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,000.000 NHIH Local 19.656800 0.00 20.00 0.75 39,292.851.000000

Base 19.656800 0.00 20.00 0.75 39,292.85

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,400.000 NHHY Local 17.360000 0.00 0.00 0.00 93,744.001.000000

Base 17.360000 0.00 0.00 0.00 93,744.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,400.000 NHDG Local 16.782400 0.00 27.00 1.74 90,596.221.000000

Base 16.782400 0.00 27.00 1.74 90,596.22

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHDM Local 19.850000 0.00 0.00 0.00 51,610.001.000000

Base 19.850000 0.00 0.00 0.00 51,610.00

902494103 Total

53.00 2.720.0016,000.000 Local 287,044.84

Base 0.00 53.00 2.72 287,044.84

REIT USD.01902653104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUDR INC

3,700.000 NHHY Local 22.140000 0.00 0.00 0.00 81,918.001.000000

Base 22.140000 0.00 0.00 0.00 81,918.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,700.000 NHDG Local 20.783500 0.00 18.50 1.48 76,878.971.000000

Base 20.783500 0.00 18.50 1.48 76,878.97

902653104 Total

18.50 1.480.007,400.000 Local 158,796.97

Base 0.00 18.50 1.48 158,796.97

COMMON STOCK NPV902681105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUGI CORP

2,400.000 NHHY Local 26.270000 0.00 0.00 0.00 63,048.001.000000

Base 26.270000 0.00 0.00 0.00 63,048.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 24.685500 0.00 12.00 1.14 59,232.061.000000

Base 24.685500 0.00 12.00 1.14 59,232.06

902681105 Total

12.00 1.140.004,800.000 Local 122,280.06

Base 0.00 12.00 1.14 122,280.06

COMMON STOCK NPV902748102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUIL HOLDINGS CORP

11,300.000 NHDG Local 33.070000 0.00 0.00 0.00 373,691.001.000000

Base 33.070000 0.00 0.00 0.00 373,691.00

COMMON STOCK USD1.902788108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUMB FINANCIAL CORP

7,200.000 NHDG Local 35.000000 0.00 0.00 0.00 252,000.001.000000

Base 35.000000 0.00 0.00 0.00 252,000.00

COMMON STOCK USD.01902973304 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.US BANCORP

13,100.000 NHIH Local 25.569800 0.00 131.00 6.43 334,826.951.000000

Base 25.569800 0.00 131.00 6.43 334,826.95
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

3,600.000 NHIH Local 25.553300 0.00 36.00 1.77 91,954.111.000000

Base 25.553300 0.00 36.00 1.77 91,954.11

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

36,200.000 NHHY Local 23.540000 0.00 0.00 0.00 852,148.001.000000

Base 23.540000 0.00 0.00 0.00 852,148.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

36,200.000 NHDG Local 22.195700 0.00 181.00 15.43 803,287.911.000000

Base 22.195700 0.00 181.00 15.43 803,287.91

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

16,700.000 NHDM Local 25.480000 0.00 0.00 0.00 425,516.001.000000

Base 25.480000 0.00 0.00 0.00 425,516.00

902973304 Total

348.00 23.630.00105,800.000 Local 2,507,732.97

Base 0.00 348.00 23.63 2,507,732.97

REIT USD.1903002103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUMH PROPERTIES INC

2,500.000 NHDG Local 9.540000 0.00 0.00 0.00 23,850.001.000000

Base 9.540000 0.00 0.00 0.00 23,850.00

COMMON STOCK USD.01903236107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHURS CORP

1,500.000 NHHY Local 29.660000 0.00 0.00 0.00 44,490.001.000000

Base 29.660000 0.00 0.00 0.00 44,490.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 29.000000 0.00 7.50 0.84 43,491.661.000000

Base 29.000000 0.00 7.50 0.84 43,491.66
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903236107 Total

7.50 0.840.003,000.000 Local 87,981.66

Base 0.00 7.50 0.84 87,981.66

COMMON STOCK USD.1903293405 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUSG CORP

4,800.000 NHDG Local 7.770000 0.00 0.00 0.00 37,296.001.000000

Base 7.770000 0.00 0.00 0.00 37,296.00

COMMON STOCK USD.190333E108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUSEC INC

26,700.000 NHDG Local 1.300000 0.00 0.00 0.00 34,710.001.000000

Base 1.300000 0.00 0.00 0.00 34,710.00

COMMON STOCK90341G103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUSA MOBILITY INC

4,900.000 NHDG Local 13.770000 0.00 0.00 0.00 67,473.001.000000

Base 13.770000 0.00 0.00 0.00 67,473.00

COMMON STOCK USD.0190341W108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUS AIRWAYS GROUP INC

37,200.000 NHDG Local 5.330000 0.00 0.00 0.00 198,276.001.000000

Base 5.330000 0.00 0.00 0.00 198,276.00

903999969 01 Sep 2011 01 Sep 2011 USD/BOSSTATE STREET BANK AND TRUSTULLICO J FOR JOBS

4.449 NHFL Local 11,480.339402 0.00 0.00 0.00 51,076.031.000000

Base 11,480.339402 0.00 0.00 0.00 51,076.03

01 Oct 2011 01 Oct 2011 USD/BOSSTATE STREET BANK AND TRUST

4.445 NHFL Local 11,513.079865 0.00 0.00 0.00 51,175.641.000000

Base 11,513.079865 0.00 0.00 0.00 51,175.64

01 Nov 2011 01 Nov 2011 USD/BOSSTATE STREET BANK AND TRUST

4.443 NHFL Local 11,541.649786 0.00 0.00 0.00 51,279.551.000000

Base 11,541.649786 0.00 0.00 0.00 51,279.55
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903999969 Total

0.00 0.000.0013.337 Local 153,531.22

Base 0.00 0.00 0.00 153,531.22

GDR90403E202 23 Nov 2011 29 Nov 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCULTRATECH CEMENT REG S GDR

1,200.000 NHIL Local 21.300000 0.00 18.00 0.50 25,541.501.000000

Base 21.300000 0.00 18.00 0.50 25,541.50

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHJ Local 21.278000 0.00 0.00 0.00 25,533.601.000000

Base 21.278000 0.00 0.00 0.00 25,533.60

90403E202 Total

18.00 0.500.002,400.000 Local 51,075.10

Base 0.00 18.00 0.50 51,075.10

COMMON STOCK NPV904214103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUMPQUA HOLDINGS CORP

25,800.000 NHDG Local 9.850000 0.00 0.00 0.00 254,130.001.000000

Base 9.850000 0.00 0.00 0.00 254,130.00

COMMON STOCK USD.1904677200 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIFI INC

3,100.000 NHDG Local 8.400000 0.00 0.00 0.00 26,040.001.000000

Base 8.400000 0.00 0.00 0.00 26,040.00

COMMON STOCK USD.1904708104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIFIRST CORP/MA

3,200.000 NHDG Local 47.700000 0.00 0.00 0.00 152,640.001.000000

Base 47.700000 0.00 0.00 0.00 152,640.00

COMMON STOCK USD.0190653P105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNION DRILLING INC

3,400.000 NHDG Local 6.000000 0.00 0.00 0.00 20,400.001.000000

Base 6.000000 0.00 0.00 0.00 20,400.00
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COMMON STOCK90662P104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNION FIRST MARKET BANKSHARE

4,500.000 NHDG Local 11.490000 0.00 0.00 0.00 51,705.001.000000

Base 11.490000 0.00 0.00 0.00 51,705.00

COMMON STOCK USD2.5907818108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNION PACIFIC CORP

3,200.000 NHIH Local 102.499500 0.00 32.00 6.30 327,960.101.000000

Base 102.499500 0.00 32.00 6.30 327,960.10

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 102.652800 0.00 10.00 1.97 102,640.831.000000

Base 102.652800 0.00 10.00 1.97 102,640.83

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,700.000 NHHY Local 81.670000 0.00 0.00 0.00 628,859.001.000000

Base 81.670000 0.00 0.00 0.00 628,859.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,700.000 NHDG Local 80.593000 0.00 38.50 11.92 620,515.681.000000

Base 80.593000 0.00 38.50 11.92 620,515.68

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 102.970000 0.00 0.00 0.00 432,474.001.000000

Base 102.970000 0.00 0.00 0.00 432,474.00

907818108 Total

80.50 20.190.0023,800.000 Local 2,112,449.61

Base 0.00 80.50 20.19 2,112,449.61

COMMON STOCK NPV909205106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNISOURCE ENERGY CORP CO

8,200.000 NHDG Local 36.660000 0.00 0.00 0.00 300,612.001.000000

Base 36.660000 0.00 0.00 0.00 300,612.00
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01 Nov 2011 04 Nov 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

2,010.000 NHHO Local 36.227600 0.00 80.40 1.40 72,735.681.000000

Base 36.227600 0.00 80.40 1.40 72,735.68

02 Nov 2011 07 Nov 2011 USD/DTC 0.04CREDIT SUISSE SECURITIES (USA) LLC

1,250.000 NHHO Local 36.404100 0.00 50.00 0.88 45,454.251.000000

Base 36.404100 0.00 50.00 0.88 45,454.25

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

16,700.000 NHDF Local 36.075800 0.00 167.00 11.57 602,287.291.000000

Base 36.075800 0.00 167.00 11.57 602,287.29

909205106 Total

297.40 13.850.0028,160.000 Local 1,021,089.22

Base 0.00 297.40 13.85 1,021,089.22

COMMON STOCK USD.01909214306 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNISYS CORP

5,800.000 NHDG Local 17.620000 0.00 0.00 0.00 102,196.001.000000

Base 17.620000 0.00 0.00 0.00 102,196.00

COMMON STOCK USD.2909218109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIT CORP

800.000 NHHY Local 36.920000 0.00 0.00 0.00 29,536.001.000000

Base 36.920000 0.00 0.00 0.00 29,536.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 34.646300 0.00 4.00 0.54 27,712.501.000000

Base 34.646300 0.00 4.00 0.54 27,712.50

909218109 Total

4.00 0.540.001,600.000 Local 57,248.50

Base 0.00 4.00 0.54 57,248.50
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COMMON STOCK USD1.90984P303 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED COMMUNITY BANKS/GA

9,300.000 NHDG Local 8.650000 0.00 0.00 0.00 80,445.001.000000

Base 8.650000 0.00 0.00 0.00 80,445.00

COMMON STOCK USD2.5909907107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED BANKSHARES INC

11,200.000 NHDG Local 21.990000 0.00 0.00 0.00 246,288.001.000000

Base 21.990000 0.00 0.00 0.00 246,288.00

COMMON STOCK USD.01910047109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED CONTINENTAL HOLDINGS

1,000.000 NHHY Local 19.380000 0.00 0.00 0.00 19,380.001.000000

Base 19.380000 0.00 0.00 0.00 19,380.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 17.246000 0.00 5.00 0.34 17,240.661.000000

Base 17.246000 0.00 5.00 0.34 17,240.66

910047109 Total

5.00 0.340.002,000.000 Local 36,620.66

Base 0.00 5.00 0.34 36,620.66

COMMON STOCK USD.0191030T109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED FINANCIAL BANCORP INC

3,500.000 NHDG Local 15.280000 0.00 0.00 0.00 53,480.001.000000

Base 15.280000 0.00 0.00 0.00 53,480.00

COMMON STOCK910331107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED FIRE + CASUALTY CO

4,700.000 NHDG Local 18.350000 0.00 0.00 0.00 86,245.001.000000

Base 18.350000 0.00 0.00 0.00 86,245.00

COMMON STOCK911268100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED ONLINE INC

20,000.000 NHDG Local 5.520000 0.00 0.00 0.00 110,400.001.000000

Base 5.520000 0.00 0.00 0.00 110,400.00
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24 Oct 2011 27 Oct 2011 USD/DTC 0.03CANTOR FITZGERALD + CO.

19,730.000 NHDY Local 6.077000 0.00 591.90 2.31 119,305.001.000000

Base 6.077000 0.00 591.90 2.31 119,305.00

911268100 Total

591.90 2.310.0039,730.000 Local 229,705.00

Base 0.00 591.90 2.31 229,705.00

COMMON STOCK USD.01911312106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED PARCEL SERVICE CL B

3,000.000 NHIH Local 70.019200 0.00 30.00 4.03 210,023.571.000000

Base 70.019200 0.00 30.00 4.03 210,023.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,700.000 NHIH Local 69.883500 0.00 47.00 6.31 328,399.141.000000

Base 69.883500 0.00 47.00 6.31 328,399.14

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

800.000 NHIH Local 69.961900 0.00 8.00 1.07 55,960.451.000000

Base 69.961900 0.00 8.00 1.07 55,960.45

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,500.000 NHDM Local 70.250000 0.00 0.00 0.00 597,125.001.000000

Base 70.250000 0.00 0.00 0.00 597,125.00

911312106 Total

85.00 11.410.0017,000.000 Local 1,191,508.16

Base 0.00 85.00 11.41 1,191,508.16

COMMON STOCK USD.01911363109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED RENTALS INC

10,100.000 NHDG Local 20.350000 0.00 0.00 0.00 205,535.001.000000

Base 20.350000 0.00 0.00 0.00 205,535.00
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COMMON STOCK USD1.911684108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUS CELLULAR CORP

600.000 NHHY Local 39.650000 0.00 0.00 0.00 23,790.001.000000

Base 39.650000 0.00 0.00 0.00 23,790.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

600.000 NHDG Local 37.513700 0.00 3.00 0.44 22,504.781.000000

Base 37.513700 0.00 3.00 0.44 22,504.78

911684108 Total

3.00 0.440.001,200.000 Local 46,294.78

Base 0.00 3.00 0.44 46,294.78

COMMON STOCK USD.01911805109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHU S ENERGY CORP   WYOMING

5,400.000 NHDG Local 2.610000 0.00 0.00 0.00 14,094.001.000000

Base 2.610000 0.00 0.00 0.00 14,094.00

COMMON STOCK USD.1911922102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED STATES LIME + MINERAL

400.000 NHDG Local 42.920000 0.00 0.00 0.00 17,168.001.000000

Base 42.920000 0.00 0.00 0.00 17,168.00

COMMON STOCK USD1.912909108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCUNITED STATES STEEL CORP

1,300.000 NHIH Local 27.045400 0.00 13.00 0.68 35,145.341.000000

Base 27.045400 0.00 13.00 0.68 35,145.34

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHY Local 22.010000 0.00 0.00 0.00 57,226.001.000000

Base 22.010000 0.00 0.00 0.00 57,226.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,600.000 NHDG Local 20.146200 0.00 13.00 1.01 52,366.111.000000

Base 20.146200 0.00 13.00 1.01 52,366.11
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHDM Local 26.390000 0.00 0.00 0.00 34,307.001.000000

Base 26.390000 0.00 0.00 0.00 34,307.00

912909108 Total

26.00 1.690.007,800.000 Local 179,044.45

Base 0.00 26.00 1.69 179,044.45

LIMITED PARTNERSHIP912WTM909 16 Nov 2011 16 Nov 2011 USD/BOSRETURN OFCAPITALWALTON STREET REAL ESTATE FUND

1,395,438.060 NHEJ Local 1.000000 0.00 0.00 0.00 1,395,438.061.000000

Base 1.000000 0.00 0.00 0.00 1,395,438.06

19 Dec 2011 19 Dec 2011 USD/BOSRETURN OFCAPITAL

1,550,660.060 NHEJ Local 1.000000 0.00 0.00 0.00 1,550,660.061.000000

Base 1.000000 0.00 0.00 0.00 1,550,660.06

912WTM909 Total

0.00 0.000.002,946,098.120 Local 2,946,098.12

Base 0.00 0.00 0.00 2,946,098.12

COMMON STOCK USD.1913004107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITED STATIONERS INC

3,700.000 NHDG Local 30.320000 0.00 0.00 0.00 112,184.001.000000

Base 30.320000 0.00 0.00 0.00 112,184.00

COMMON STOCK USD1.913017109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITED TECHNOLOGIES CORP

2,800.000 NHIH Local 77.697700 0.00 28.00 4.18 217,521.381.000000

Base 77.697700 0.00 28.00 4.18 217,521.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

5,100.000 NHIH Local 77.872000 0.00 51.00 7.63 397,088.571.000000

Base 77.872000 0.00 51.00 7.63 397,088.57
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 77.791300 0.00 4.00 0.60 31,111.921.000000

Base 77.791300 0.00 4.00 0.60 31,111.92

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHY Local 70.360000 0.00 0.00 0.00 63,324.001.000000

Base 70.360000 0.00 0.00 0.00 63,324.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 68.076700 0.00 4.50 1.18 61,263.351.000000

Base 68.076700 0.00 4.50 1.18 61,263.35

18 Oct 2011 21 Oct 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

1,530.000 NHDM Local 73.976500 0.00 22.95 2.18 113,158.921.000000

Base 73.976500 0.00 22.95 2.18 113,158.92

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHDM Local 79.050000 0.00 0.00 0.00 656,115.001.000000

Base 79.050000 0.00 0.00 0.00 656,115.00

913017109 Total

110.45 15.770.0019,930.000 Local 1,539,583.14

Base 0.00 110.45 15.77 1,539,583.14

COMMON STOCK USD.0191324P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNITEDHEALTH GROUP INC

1,800.000 NHIH Local 45.819700 0.00 18.00 1.58 82,455.881.000000

Base 45.819700 0.00 18.00 1.58 82,455.88

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

500.000 NHIH Local 45.830000 0.00 5.00 0.44 22,909.561.000000

Base 45.830000 0.00 5.00 0.44 22,909.56
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

7,000.000 NHIH Local 45.554400 0.00 70.00 6.12 318,804.681.000000

Base 45.554400 0.00 70.00 6.12 318,804.68

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

20,400.000 NHHY Local 46.120000 0.00 0.00 0.00 940,848.001.000000

Base 46.120000 0.00 0.00 0.00 940,848.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

20,400.000 NHDG Local 41.803300 0.00 102.00 16.38 852,668.941.000000

Base 41.803300 0.00 102.00 16.38 852,668.94

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHDM Local 46.940000 0.00 0.00 0.00 436,542.001.000000

Base 46.940000 0.00 0.00 0.00 436,542.00

91324P102 Total

195.00 24.520.0059,400.000 Local 2,654,229.06

Base 0.00 195.00 24.52 2,654,229.06

COMMON STOCK91324T302 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITEK GLOBAL SERVICES INC

2,400.000 NHDG Local 4.470000 0.00 0.00 0.00 10,728.001.000000

Base 4.470000 0.00 0.00 0.00 10,728.00

COMMON STOCK NPV913259107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNITIL CORP

2,400.000 NHDG Local 25.900000 0.00 0.00 0.00 62,160.001.000000

Base 25.900000 0.00 0.00 0.00 62,160.00

COMMON STOCK USD.0191338E101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIVERSAL AMERICAN CORP

7,200.000 NHDG Local 9.890000 0.00 0.00 0.00 71,208.001.000000

Base 9.890000 0.00 0.00 0.00 71,208.00
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COMMON STOCK NPV913456109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIVERSAL CORP/VA

5,200.000 NHDG Local 38.900000 0.00 0.00 0.00 202,280.001.000000

Base 38.900000 0.00 0.00 0.00 202,280.00

COMMON STOCK USD.01913483103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIVERSAL ELECTRONICS INC

2,000.000 NHDG Local 18.130000 0.00 0.00 0.00 36,260.001.000000

Base 18.130000 0.00 0.00 0.00 36,260.00

COMMON STOCK NPV913543104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIVERSAL FOREST PRODUCTS

4,300.000 NHDG Local 25.280000 0.00 0.00 0.00 108,704.001.000000

Base 25.280000 0.00 0.00 0.00 108,704.00

REIT USD.0191359E105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIVERSAL HEALTH RLTY INCOME

1,200.000 NHDG Local 34.420000 0.00 0.00 0.00 41,304.001.000000

Base 34.420000 0.00 0.00 0.00 41,304.00

COMMON STOCK USD.0191359V107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIVERSAL INSURANCE HOLDINGS

4,100.000 NHDG Local 4.050000 0.00 0.00 0.00 16,605.001.000000

Base 4.050000 0.00 0.00 0.00 16,605.00

COMMON STOCK913837100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIVERSAL STAINLESS + ALLOY

1,500.000 NHDG Local 31.580000 0.00 0.00 0.00 47,370.001.000000

Base 31.580000 0.00 0.00 0.00 47,370.00

COMMON STOCK NPV91388P105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIVERSAL TRUCKLOAD SERVICES

1,200.000 NHDG Local 13.490000 0.00 0.00 0.00 16,188.001.000000

Base 13.490000 0.00 0.00 0.00 16,188.00

COMMON STOCK USD5.915271100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUNIVEST CORP OF PENNSYLVANIA

3,700.000 NHDG Local 14.680000 0.00 0.00 0.00 54,316.001.000000

Base 14.680000 0.00 0.00 0.00 54,316.00
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COMMON STOCK USD.191529Y106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.UNUM GROUP

2,300.000 NHIH Local 22.107900 0.00 23.00 0.98 50,824.191.000000

Base 22.107900 0.00 23.00 0.98 50,824.19

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 22.141300 0.00 4.00 0.17 8,852.351.000000

Base 22.141300 0.00 4.00 0.17 8,852.35

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHY Local 20.960000 0.00 0.00 0.00 115,280.001.000000

Base 20.960000 0.00 0.00 0.00 115,280.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 20.017400 0.00 27.50 2.12 110,066.081.000000

Base 20.017400 0.00 27.50 2.12 110,066.08

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,700.000 NHDM Local 22.090000 0.00 0.00 0.00 59,643.001.000000

Base 22.090000 0.00 0.00 0.00 59,643.00

91529Y106 Total

54.50 3.270.0016,400.000 Local 344,665.62

Base 0.00 54.50 3.27 344,665.62

COMMON STOCK917047102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.URBAN OUTFITTERS INC

800.000 NHIH Local 26.630600 0.00 8.00 0.41 21,296.071.000000

Base 26.630600 0.00 8.00 0.41 21,296.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 26.708300 0.00 3.00 0.15 8,009.341.000000

Base 26.708300 0.00 3.00 0.15 8,009.34
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 26.830000 0.00 0.00 0.00 29,513.001.000000

Base 26.830000 0.00 0.00 0.00 29,513.00

30 Nov 2011 05 Dec 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

21,560.000 NHIB Local 26.907100 0.00 646.80 11.14 579,459.141.000000

Base 26.907100 0.00 646.80 11.14 579,459.14

917047102 Total

657.80 11.700.0023,760.000 Local 638,277.55

Base 0.00 657.80 11.70 638,277.55

REIT USD.01917286205 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHURSTADT BIDDLE   CLASS A

4,400.000 NHDG Local 16.560000 0.00 0.00 0.00 72,864.001.000000

Base 16.560000 0.00 0.00 0.00 72,864.00

COMMON STOCK USD.0191732J102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUS ECOLOGY INC

300.000 NHDG Local 16.450000 0.00 0.00 0.00 4,935.001.000000

Base 16.450000 0.00 0.00 0.00 4,935.00

COMMON STOCK918194101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVCA ANTECH INC

1,500.000 NHHY Local 15.980000 0.00 0.00 0.00 23,970.001.000000

Base 15.980000 0.00 0.00 0.00 23,970.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 14.971500 0.00 7.50 0.44 22,449.311.000000

Base 14.971500 0.00 7.50 0.44 22,449.31

918194101 Total

7.50 0.440.003,000.000 Local 46,419.31

Base 0.00 7.50 0.44 46,419.31
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COMMON STOCK NPV918204108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VF CORP

749.000 NHIH Local 134.302003 0.00 7.49 1.93 100,582.781.000000

Base 134.302003 0.00 7.49 1.93 100,582.78

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,636.000 NHHY Local 121.520000 0.00 0.00 0.00 198,806.721.000000

Base 121.520000 0.00 0.00 0.00 198,806.72

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,636.000 NHDG Local 120.138000 0.00 8.18 3.78 196,533.811.000000

Base 120.138000 0.00 8.18 3.78 196,533.81

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

749.000 NHDM Local 135.740000 0.00 0.00 0.00 101,669.261.000000

Base 135.740000 0.00 0.00 0.00 101,669.26

918204108 Total

15.67 5.710.004,770.000 Local 597,592.57

Base 0.00 15.67 5.71 597,592.57

COMMON STOCK USD.05918284100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVSE CORP

800.000 NHDG Local 28.000000 0.00 0.00 0.00 22,400.001.000000

Base 28.000000 0.00 0.00 0.00 22,400.00

COMMON STOCK USD.191851C201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVAALCO ENERGY INC

10,300.000 NHDG Local 5.750000 0.00 0.00 0.00 59,225.001.000000

Base 5.750000 0.00 0.00 0.00 59,225.00

COMMON STOCK USD.0191879Q109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVAIL RESORTS INC

1,700.000 NHDG Local 40.630000 0.00 0.00 0.00 69,071.001.000000

Base 40.630000 0.00 0.00 0.00 69,071.00
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COMMON STOCK USD.0191913Y100 16 Nov 2011 USD/DTC 0.01LIQUIDNETINCVALERO ENERGY CORP

4,900.000 NHIH Local 24.140000 0.00 49.00 2.27 118,234.731.000000

Base 24.140000 0.00 49.00 2.27 118,234.73

16 Nov 2011 CANCEL USD/DTC 0.01LIQUIDNETINC

-4,900.000 NHIH Local 24.140000 0.00 -49.00 -2.27 -118,234.731.000000

Base 24.140000 0.00 -49.00 -2.27 -118,234.73

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

10,200.000 NHHY Local 17.780000 0.00 0.00 0.00 181,356.001.000000

Base 17.780000 0.00 0.00 0.00 181,356.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

10,200.000 NHDG Local 17.349200 0.00 51.00 3.40 176,907.441.000000

Base 17.349200 0.00 51.00 3.40 176,907.44

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,900.000 NHDM Local 24.430000 0.00 0.00 0.00 119,707.001.000000

Base 24.430000 0.00 0.00 0.00 119,707.00

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

4,900.000 NHIH Local 24.140000 0.00 49.00 2.27 118,234.731.000000

Base 24.140000 0.00 49.00 2.27 118,234.73

91913Y100 Total

100.00 5.670.0030,200.000 Local 596,205.17

Base 0.00 100.00 5.67 596,205.17

COMMON STOCK NPV919794107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVALLEY NATIONAL BANCORP

3,600.000 NHHY Local 10.590000 0.00 0.00 0.00 38,124.001.000000

Base 10.590000 0.00 0.00 0.00 38,124.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,600.000 NHDG Local 10.303100 0.00 18.00 0.72 37,072.441.000000

Base 10.303100 0.00 18.00 0.72 37,072.44

919794107 Total

18.00 0.720.007,200.000 Local 75,196.44

Base 0.00 18.00 0.72 75,196.44

COMMON STOCK USD.5920355104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVALSPAR CORP

1,500.000 NHHY Local 31.210000 0.00 0.00 0.00 46,815.001.000000

Base 31.210000 0.00 0.00 0.00 46,815.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,500.000 NHDG Local 30.091700 0.00 7.50 0.87 45,129.181.000000

Base 30.091700 0.00 7.50 0.87 45,129.18

920355104 Total

7.50 0.870.003,000.000 Local 91,944.18

Base 0.00 7.50 0.87 91,944.18

LP920997962 08 Nov 2011 08 Nov 2011 USD/BOSRETURN OFCAPITALVALOR EQUITY PARTNERS II

823,859.000 NHEL Local 1.000000 0.00 0.00 0.00 823,859.001.000000

Base 1.000000 0.00 0.00 0.00 823,859.00

COMMON STOCK921659108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVANDA PHARMACEUTICALS INC

1,100.000 NHDG Local 5.380000 0.00 0.00 0.00 5,918.001.000000

Base 5.380000 0.00 0.00 0.00 5,918.00

COMMON STOCK922036207 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVANGUARD HEALTH SYSTEMS INC

4,500.000 NHDG Local 9.110000 0.00 0.00 0.00 40,995.001.000000

Base 9.110000 0.00 0.00 0.00 40,995.00
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COMMON STOCK USD.01922207105 11 Nov 2011 11 Nov 2011 USD/DTCMERGERVARIAN SEMICONDUCTOR EQUIP

4,570.000 NHEU Local 63.000000 0.00 0.00 0.00 287,910.001.000000

Base 63.000000 0.00 0.00 0.00 287,910.00

COMMON STOCK USD1.92220P105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCVARIAN MEDICAL SYSTEMS INC

1,000.000 NHIH Local 59.377500 0.00 10.00 1.14 59,366.361.000000

Base 59.377500 0.00 10.00 1.14 59,366.36

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,000.000 NHDM Local 57.050000 0.00 0.00 0.00 57,050.001.000000

Base 57.050000 0.00 0.00 0.00 57,050.00

92220P105 Total

10.00 1.140.002,000.000 Local 116,416.36

Base 0.00 10.00 1.14 116,416.36

COMMON STOCK92230Y104 06 Oct 2011 12 Oct 2011 USD/DTC 0.02WEEDEN + CO.VASCO DATA SECURITY INTL

42,960.000 NHDY Local 5.648800 0.00 859.20 4.66 241,808.591.000000

Base 5.648800 0.00 859.20 4.66 241,808.59

07 Oct 2011 13 Oct 2011 USD/DTC 0.02M RAMSEY KING SECURITIES INC

40,000.000 NHDY Local 6.004700 0.00 800.00 4.62 239,383.381.000000

Base 6.004700 0.00 800.00 4.62 239,383.38

92230Y104 Total

1,659.20 9.280.0082,960.000 Local 481,191.97

Base 0.00 1,659.20 9.28 481,191.97

COMMON STOCK NPV92240G101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVECTREN CORPORATION

1,600.000 NHHY Local 27.080000 0.00 0.00 0.00 43,328.001.000000

Base 27.080000 0.00 0.00 0.00 43,328.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHDG Local 25.751300 0.00 8.00 0.80 41,193.281.000000

Base 25.751300 0.00 8.00 0.80 41,193.28

92240G101 Total

8.00 0.800.003,200.000 Local 84,521.28

Base 0.00 8.00 0.80 84,521.28

COMMON STOCK USD.192240M108 04 Oct 2011 04 Oct 2011 USD/DTCSALE OF FRACTIONAL SVECTOR GROUP LTD

0.250 NHHZ Local 15.960000 0.00 0.00 0.00 3.991.000000

Base 15.960000 0.00 0.00 0.00 3.99

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHDG Local 17.870000 0.00 0.00 0.00 62,545.001.000000

Base 17.870000 0.00 0.00 0.00 62,545.00

92240M108 Total

0.00 0.000.003,500.250 Local 62,548.99

Base 0.00 0.00 0.00 62,548.99

COMMON STOCK USD.01922417100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVEECO INSTRUMENTS INC

2,800.000 NHDG Local 27.420000 0.00 0.00 0.00 76,776.001.000000

Base 27.420000 0.00 0.00 0.00 76,776.00

COMMON STOCK USD.0192275P307 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVENOCO INC

5,200.000 NHDG Local 7.980000 0.00 0.00 0.00 41,496.001.000000

Base 7.980000 0.00 0.00 0.00 41,496.00

REIT USD.2592276F100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCVENTAS INC

200.000 NHIH Local 52.635000 0.00 2.00 0.20 10,524.801.000000

Base 52.635000 0.00 2.00 0.20 10,524.80
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,300.000 NHIH Local 52.893800 0.00 23.00 2.34 121,630.401.000000

Base 52.893800 0.00 23.00 2.34 121,630.40

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,800.000 NHHY Local 49.400000 0.00 0.00 0.00 88,920.001.000000

Base 49.400000 0.00 0.00 0.00 88,920.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 46.741100 0.00 9.00 1.62 84,123.361.000000

Base 46.741100 0.00 9.00 1.62 84,123.36

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,500.000 NHDM Local 52.750000 0.00 0.00 0.00 131,875.001.000000

Base 52.750000 0.00 0.00 0.00 131,875.00

92276F100 Total

34.00 4.160.008,600.000 Local 437,073.56

Base 0.00 34.00 4.16 437,073.56

COMMON STOCK92335C106 11 Nov 2011 16 Nov 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INCVERA BRADLEY INC

3,977.000 NHIB Local 42.464800 0.00 159.08 3.25 168,720.181.000000

Base 42.464800 0.00 159.08 3.25 168,720.18

COMMON STOCK92343E102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VERISIGN INC

1,300.000 NHIH Local 33.354200 0.00 13.00 0.83 43,346.631.000000

Base 33.354200 0.00 13.00 0.83 43,346.63

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 33.212500 0.00 2.00 0.13 6,640.371.000000

Base 33.212500 0.00 2.00 0.13 6,640.37
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 33.110000 0.00 0.00 0.00 49,665.001.000000

Base 33.110000 0.00 0.00 0.00 49,665.00

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

2,200.000 NHDZ Local 34.859200 0.00 44.00 1.47 76,644.771.000000

Base 34.859200 0.00 44.00 1.47 76,644.77

92343E102 Total

59.00 2.430.005,200.000 Local 176,296.77

Base 0.00 59.00 2.43 176,296.77

COMMON STOCK USD.192343V104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COVERIZON COMMUNICATIONS INC

24,500.000 NHIH Local 37.024600 0.00 245.00 17.42 906,840.281.000000

Base 37.024600 0.00 245.00 17.42 906,840.28

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

41,200.000 NHHY Local 36.800000 0.00 0.00 0.00 1,516,160.001.000000

Base 36.800000 0.00 0.00 0.00 1,516,160.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

41,200.000 NHDG Local 35.781900 0.00 206.00 28.31 1,473,979.971.000000

Base 35.781900 0.00 206.00 28.31 1,473,979.97

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,500.000 NHDM Local 37.000000 0.00 0.00 0.00 906,500.001.000000

Base 37.000000 0.00 0.00 0.00 906,500.00

92343V104 Total

451.00 45.730.00131,400.000 Local 4,803,480.25

Base 0.00 451.00 45.73 4,803,480.25
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COMMON STOCK92345Y106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVERISK ANALYTICS INC CLASS A

500.000 NHHY Local 34.770000 0.00 0.00 0.00 17,385.001.000000

Base 34.770000 0.00 0.00 0.00 17,385.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

500.000 NHDG Local 33.819000 0.00 2.50 0.33 16,906.671.000000

Base 33.819000 0.00 2.50 0.33 16,906.67

92345Y106 Total

2.50 0.330.001,000.000 Local 34,291.67

Base 0.00 2.50 0.33 34,291.67

COMMON STOCK USD.0192531L108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVERSO PAPER CORP

3,300.000 NHDG Local 1.700000 0.00 0.00 0.00 5,610.001.000000

Base 1.700000 0.00 0.00 0.00 5,610.00

COMMON STOCK USD.0192532F100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVERTEX PHARMACEUTICALS INC

400.000 NHHY Local 44.540000 0.00 0.00 0.00 17,816.001.000000

Base 44.540000 0.00 0.00 0.00 17,816.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 41.753800 0.00 2.00 0.33 16,699.191.000000

Base 41.753800 0.00 2.00 0.33 16,699.19

92532F100 Total

2.00 0.330.00800.000 Local 34,515.19

Base 0.00 2.00 0.33 34,515.19

COMMON STOCK USD1.592552R406 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIAD CORP

3,900.000 NHDG Local 18.640000 0.00 0.00 0.00 72,696.001.000000

Base 18.640000 0.00 0.00 0.00 72,696.00
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COMMON STOCK92552V100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIASAT INC

5,000.000 NHDG Local 36.220000 0.00 0.00 0.00 181,100.001.000000

Base 36.220000 0.00 0.00 0.00 181,100.00

14 Nov 2011 17 Nov 2011 USD/DTC 0.04NEEDHAM +COMPANY

680.000 NHHO Local 45.519700 0.00 27.20 0.60 30,925.601.000000

Base 45.519700 0.00 27.20 0.60 30,925.60

13 Dec 2011 16 Dec 2011 USD/DTC 0.04MORGAN STANLEY CO INCORPORATED

1,050.000 NHHO Local 48.438800 0.00 42.00 0.98 50,817.761.000000

Base 48.438800 0.00 42.00 0.98 50,817.76

92552V100 Total

69.20 1.580.006,730.000 Local 262,843.36

Base 0.00 69.20 1.58 262,843.36

COMMON STOCK USD.0192553H803 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIASYSTEMS GROUP INC

600.000 NHDG Local 17.980000 0.00 0.00 0.00 10,788.001.000000

Base 17.980000 0.00 0.00 0.00 10,788.00

COMMON STOCK92553P201 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VIACOM INC CLASS B

3,100.000 NHIH Local 44.982000 0.00 31.00 2.68 139,410.521.000000

Base 44.982000 0.00 31.00 2.68 139,410.52

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,900.000 NHIH Local 45.005000 0.00 19.00 1.64 85,488.861.000000

Base 45.005000 0.00 19.00 1.64 85,488.86

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,000.000 NHDM Local 45.050000 0.00 0.00 0.00 225,250.001.000000

Base 45.050000 0.00 0.00 0.00 225,250.00
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19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

1,600.000 NHEU Local 42.265000 0.00 24.00 1.30 67,598.701.000000

Base 42.265000 0.00 24.00 1.30 67,598.70

92553P201 Total

74.00 5.620.0011,600.000 Local 517,748.08

Base 0.00 74.00 5.62 517,748.08

COMMON STOCK USD.01925602104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVICAL INC

2,300.000 NHDG Local 2.650000 0.00 0.00 0.00 6,095.001.000000

Base 2.650000 0.00 0.00 0.00 6,095.00

COMMON STOCK USD.0192672A101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIEWPOINT FINANCIAL GROUP

7,800.000 NHDG Local 12.410000 0.00 0.00 0.00 96,798.001.000000

Base 12.410000 0.00 0.00 0.00 96,798.00

COMMON STOCK NPV927107409 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVILLAGE SUPER MARKET CLASS A

1,300.000 NHDG Local 24.440000 0.00 0.00 0.00 31,772.001.000000

Base 24.440000 0.00 0.00 0.00 31,772.00

COMMON STOCK USD1.92778Q109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIRGINIA COMMERCE BANCORP

5,200.000 NHDG Local 5.930000 0.00 0.00 0.00 30,836.001.000000

Base 5.930000 0.00 0.00 0.00 30,836.00

COMMON STOCK NPV927926303 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVISTA GOLD CORP

13,800.000 NHDG Local 3.560000 0.00 0.00 0.00 49,128.001.000000

Base 3.560000 0.00 0.00 0.00 49,128.00

COMMON STOCK928241108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIROPHARMA INC

16,000.000 NHDG Local 19.240000 0.00 0.00 0.00 307,840.001.000000

Base 19.240000 0.00 0.00 0.00 307,840.00
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COMMON STOCK92826C839 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VISA INC CLASS A SHARES

4,000.000 NHIH Local 94.284700 0.00 40.00 7.24 377,091.561.000000

Base 94.284700 0.00 40.00 7.24 377,091.56

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 94.443800 0.00 4.00 0.73 37,772.791.000000

Base 94.443800 0.00 4.00 0.73 37,772.79

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,700.000 NHHY Local 85.720000 0.00 0.00 0.00 574,324.001.000000

Base 85.720000 0.00 0.00 0.00 574,324.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,700.000 NHDG Local 83.018800 0.00 33.50 10.68 556,181.781.000000

Base 83.018800 0.00 33.50 10.68 556,181.78

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHDM Local 93.820000 0.00 0.00 0.00 412,808.001.000000

Base 93.820000 0.00 0.00 0.00 412,808.00

92826C839 Total

77.50 18.650.0022,200.000 Local 1,958,178.13

Base 0.00 77.50 18.65 1,958,178.13

COMMON STOCK USD.0192828Q109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVIRTUS INVESTMENT PARTNERS

100.000 NHDG Local 58.000000 0.00 0.00 0.00 5,800.001.000000

Base 58.000000 0.00 0.00 0.00 5,800.00

COMMON STOCK USD.1928298108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVISHAY INTERTECHNOLOGY INC

3,900.000 NHHY Local 8.360000 0.00 0.00 0.00 32,604.001.000000

Base 8.360000 0.00 0.00 0.00 32,604.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,900.000 NHDG Local 8.230500 0.00 19.50 0.62 32,078.831.000000

Base 8.230500 0.00 19.50 0.62 32,078.83

928298108 Total

19.50 0.620.007,800.000 Local 64,682.83

Base 0.00 19.50 0.62 64,682.83

COMMON STOCK92835K103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVISHAY PRECISION GROUP

2,700.000 NHDG Local 13.800000 0.00 0.00 0.00 37,260.001.000000

Base 13.800000 0.00 0.00 0.00 37,260.00

COMMON STOCK92839U206 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVISTEON CORP

900.000 NHHY Local 43.000000 0.00 0.00 0.00 38,700.001.000000

Base 43.000000 0.00 0.00 0.00 38,700.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 40.125600 0.00 4.50 0.70 36,107.841.000000

Base 40.125600 0.00 4.50 0.70 36,107.84

92839U206 Total

4.50 0.700.001,800.000 Local 74,807.84

Base 0.00 4.50 0.70 74,807.84

COMMON STOCK92886T201 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVONAGE HOLDINGS CORP

18,300.000 NHDG Local 2.760000 0.00 0.00 0.00 50,508.001.000000

Base 2.760000 0.00 0.00 0.00 50,508.00

REIT USD.04929042109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VORNADO REALTY TRUST

100.000 NHIH Local 77.950000 0.00 1.00 0.15 7,793.851.000000

Base 77.950000 0.00 1.00 0.15 7,793.85
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 77.848700 0.00 15.00 2.24 116,755.811.000000

Base 77.848700 0.00 15.00 2.24 116,755.81

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,300.000 NHHY Local 74.620000 0.00 0.00 0.00 246,246.001.000000

Base 74.620000 0.00 0.00 0.00 246,246.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 69.799700 0.00 16.50 4.43 230,318.081.000000

Base 69.799700 0.00 16.50 4.43 230,318.08

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 77.800000 0.00 0.00 0.00 124,480.001.000000

Base 77.800000 0.00 0.00 0.00 124,480.00

929042109 Total

32.50 6.820.009,800.000 Local 725,593.74

Base 0.00 32.50 6.82 725,593.74

COMMON STOCK92911K100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVOYAGER OIL + GAS INC

2,900.000 NHDG Local 2.300000 0.00 0.00 0.00 6,670.001.000000

Base 2.300000 0.00 0.00 0.00 6,670.00

COMMON STOCK USD1.929160109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.VULCAN MATERIALS CO

1,100.000 NHIH Local 31.885500 0.00 11.00 0.67 35,062.381.000000

Base 31.885500 0.00 11.00 0.67 35,062.38

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,200.000 NHHY Local 27.560000 0.00 0.00 0.00 60,632.001.000000

Base 27.560000 0.00 0.00 0.00 60,632.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 26.391400 0.00 11.00 1.12 58,048.961.000000

Base 26.391400 0.00 11.00 1.12 58,048.96

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 30.560000 0.00 0.00 0.00 33,616.001.000000

Base 30.560000 0.00 0.00 0.00 33,616.00

929160109 Total

22.00 1.790.006,600.000 Local 187,359.34

Base 0.00 22.00 1.79 187,359.34

COMMON STOCK NPV92924F106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWGL HOLDINGS INC

11,500.000 NHDG Local 40.470000 0.00 0.00 0.00 465,405.001.000000

Base 40.470000 0.00 0.00 0.00 465,405.00

COMMON STOCK USD.0192926K103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWCA WASTE CORP

3,500.000 NHDG Local 3.950000 0.00 0.00 0.00 13,825.001.000000

Base 3.950000 0.00 0.00 0.00 13,825.00

COMMON STOCK USD.5929297109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWMS INDUSTRIES INC

1,000.000 NHHY Local 17.590000 0.00 0.00 0.00 17,590.001.000000

Base 17.590000 0.00 0.00 0.00 17,590.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 17.513000 0.00 5.00 0.34 17,507.661.000000

Base 17.513000 0.00 5.00 0.34 17,507.66

929297109 Total

5.00 0.340.002,000.000 Local 35,097.66

Base 0.00 5.00 0.34 35,097.66
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COMMON STOCK USD.01929328102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWSFS FINANCIAL CORP

1,400.000 NHDG Local 32.710000 0.00 0.00 0.00 45,794.001.000000

Base 32.710000 0.00 0.00 0.00 45,794.00

COMMON STOCK USD.1931142103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WAL MART STORES INC

10,400.000 NHIH Local 56.827600 0.00 104.00 11.35 590,891.691.000000

Base 56.827600 0.00 104.00 11.35 590,891.69

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,600.000 NHIH Local 57.049100 0.00 16.00 1.75 91,260.811.000000

Base 57.049100 0.00 16.00 1.75 91,260.81

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

3,200.000 NHIH Local 56.812000 0.00 32.00 3.49 181,762.911.000000

Base 56.812000 0.00 32.00 3.49 181,762.91

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHHY Local 51.900000 0.00 0.00 0.00 410,010.001.000000

Base 51.900000 0.00 0.00 0.00 410,010.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

7,900.000 NHDG Local 52.011400 0.00 39.50 7.89 410,842.671.000000

Base 52.011400 0.00 39.50 7.89 410,842.67

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

15,200.000 NHDM Local 58.890000 0.00 0.00 0.00 895,128.001.000000

Base 58.890000 0.00 0.00 0.00 895,128.00

931142103 Total

191.50 24.480.0046,200.000 Local 2,579,896.08

Base 0.00 191.50 24.48 2,579,896.08
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COMMON STOCK931422109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWALGREEN CO

7,900.000 NHIH Local 32.395000 0.00 79.00 4.91 255,836.591.000000

Base 32.395000 0.00 79.00 4.91 255,836.59

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

900.000 NHHY Local 32.890000 0.00 0.00 0.00 29,601.001.000000

Base 32.890000 0.00 0.00 0.00 29,601.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 32.210000 0.00 4.50 0.56 28,983.941.000000

Base 32.210000 0.00 4.50 0.56 28,983.94

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

7,900.000 NHDM Local 32.430000 0.00 0.00 0.00 256,197.001.000000

Base 32.430000 0.00 0.00 0.00 256,197.00

931422109 Total

83.50 5.470.0017,600.000 Local 570,618.53

Base 0.00 83.50 5.47 570,618.53

LIMITED PARTNERSHIP933123986 17 Oct 2011 17 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONWALTON STREET REAL ESTATE III

536,196.770 NHEJ Local 1.000000 0.00 0.00 0.00 536,196.771.000000

Base 1.000000 0.00 0.00 0.00 536,196.77

REIT USD.0193317W102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWALTER INVESTMENT MANAGEMENT

5,700.000 NHDG Local 24.060000 0.00 0.00 0.00 137,142.001.000000

Base 24.060000 0.00 0.00 0.00 137,142.00

18 Nov 2011 18 Nov 2011 USD/DTCSALE OF FRACTIONAL S

0.612 NHHZ Local 20.653594 0.00 0.00 0.00 12.641.000000

Base 20.653594 0.00 0.00 0.00 12.64
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93317W102 Total

0.00 0.000.005,700.612 Local 137,154.64

Base 0.00 0.00 0.00 137,154.64

LIMITED PARTNERSHIP933993925 21 Dec 2011 21 Dec 2011 USD/OTHAUTREPAT-DISTRIBUTIONWARBURG PINCUS EQUITY PARTNER

120,000.000 NHEL Local 1.000000 0.00 0.00 0.00 120,000.001.000000

Base 1.000000 0.00 0.00 0.00 120,000.00

FUND IV933999971 29 Nov 2011 29 Nov 2011 USD/BOSAUTREPAT-DISTRIBUTIONWALTON STREET REAL ESTATE

670,803.450 NHEJ Local 1.000000 0.00 0.00 0.00 670,803.451.000000

Base 1.000000 0.00 0.00 0.00 670,803.45

LIMITED PARTNERSHIP93399B927 16 Dec 2011 16 Dec 2011 USD/BOSRETURN OFCAPITALWALTON STREET REAL ESTATE V

939,552.330 NHEJ Local 1.000000 0.00 0.00 0.00 939,552.331.000000

Base 1.000000 0.00 0.00 0.00 939,552.33

COMMON STOCK USD.01934390402 16 Dec 2011 21 Dec 2011 USD/DTCBARCLAYS CAPITAL LEWARNACO GROUP INC/THE

200.000 NHIH Local 48.772400 0.00 0.00 0.19 9,754.291.000000

Base 48.772400 0.00 0.00 0.19 9,754.29

04 Oct 2011 07 Oct 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

3,730.000 NHHO Local 41.345100 0.00 149.20 2.97 154,065.051.000000

Base 41.345100 0.00 149.20 2.97 154,065.05

05 Oct 2011 11 Oct 2011 USD/DTC 0.04ISLAND TRADER SECURITIES INC

5,330.000 NHHO Local 41.703500 0.00 213.20 4.27 222,062.191.000000

Base 41.703500 0.00 213.20 4.27 222,062.19

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDG Local 45.470000 0.00 0.00 0.00 72,752.001.000000

Base 45.470000 0.00 0.00 0.00 72,752.00
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934390402 Total

362.40 7.430.0010,860.000 Local 458,633.53

Base 0.00 362.40 7.43 458,633.53

93499A977 13 Oct 2011 14 Oct 2011 USD/BOS1 AUTREPAT-DISTRIBUTIONWARBURG PINCUS PRIVATE EQ VIII

519,850.190 NHEL Local 1.000000 0.00 0.00 0.00 519,850.191.000000

Base 1.000000 0.00 0.00 0.00 519,850.19

30 Dec 2011 30 Dec 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

93499A977 Total

0.00 0.000.001,079,250.940 Local 1,079,250.94

Base 0.00 0.00 0.00 1,079,250.94

LIMITED PARTNERSHIP93499B918 16 Dec 2011 16 Dec 2011 USD/BOSRETURN OFCAPITALWARBURG PINCUS PRIVATE EQ IX

600,000.000 NHEL Local 1.000000 0.00 0.00 0.00 600,000.001.000000

Base 1.000000 0.00 0.00 0.00 600,000.00

COMMON STOCK93564A100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWARREN RESOURCES INC

13,500.000 NHDG Local 2.780000 0.00 0.00 0.00 37,530.001.000000

Base 2.780000 0.00 0.00 0.00 37,530.00

COMMON STOCK NPV937303105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWASHINGTON BANKING CO

3,400.000 NHDG Local 10.640000 0.00 0.00 0.00 36,176.001.000000

Base 10.640000 0.00 0.00 0.00 36,176.00

COMMON STOCK USD1.938824109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWASHINGTON FEDERAL INC

2,400.000 NHHY Local 12.740000 0.00 0.00 0.00 30,576.001.000000

Base 12.740000 0.00 0.00 0.00 30,576.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,400.000 NHDG Local 12.307200 0.00 12.00 0.57 29,524.711.000000

Base 12.307200 0.00 12.00 0.57 29,524.71

938824109 Total

12.00 0.570.004,800.000 Local 60,100.71

Base 0.00 12.00 0.57 60,100.71

COMMON STOCK USD1.939640108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WASHINGTON POST CLASS B

44.000 NHIH Local 344.610000 0.00 0.44 0.29 15,162.111.000000

Base 344.610000 0.00 0.44 0.29 15,162.11

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

101.000 NHHY Local 326.970000 0.00 0.00 0.00 33,023.971.000000

Base 326.970000 0.00 0.00 0.00 33,023.97

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

101.000 NHDG Local 316.000000 0.00 0.51 0.62 31,914.871.000000

Base 316.000000 0.00 0.51 0.62 31,914.87

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

44.000 NHDM Local 340.670000 0.00 0.00 0.00 14,989.481.000000

Base 340.670000 0.00 0.00 0.00 14,989.48

939640108 Total

0.95 0.910.00290.000 Local 95,090.43

Base 0.00 0.95 0.91 95,090.43

REIT USD.01939653101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWASHINGTON REIT

11,100.000 NHDG Local 28.340000 0.00 0.00 0.00 314,574.001.000000

Base 28.340000 0.00 0.00 0.00 314,574.00
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COMMON STOCK940610108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWASHINGTON TRUST BANCORP

3,200.000 NHDG Local 21.450000 0.00 0.00 0.00 68,640.001.000000

Base 21.450000 0.00 0.00 0.00 68,640.00

COMMON STOCK USD.0194106L109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WASTE MANAGEMENT INC

1,200.000 NHIH Local 31.075400 0.00 12.00 0.72 37,277.761.000000

Base 31.075400 0.00 12.00 0.72 37,277.76

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,400.000 NHIH Local 31.002500 0.00 14.00 0.83 43,388.671.000000

Base 31.002500 0.00 14.00 0.83 43,388.67

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 31.181800 0.00 15.00 0.90 46,756.801.000000

Base 31.181800 0.00 15.00 0.90 46,756.80

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,900.000 NHHY Local 32.560000 0.00 0.00 0.00 289,784.001.000000

Base 32.560000 0.00 0.00 0.00 289,784.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,900.000 NHDG Local 31.132200 0.00 44.50 5.32 277,026.761.000000

Base 31.132200 0.00 44.50 5.32 277,026.76

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHDM Local 31.160000 0.00 0.00 0.00 127,756.001.000000

Base 31.160000 0.00 0.00 0.00 127,756.00

94106L109 Total

85.50 7.770.0026,000.000 Local 821,989.99

Base 0.00 85.50 7.77 821,989.99
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COMMON STOCK USD.01941848103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WATERS CORP

800.000 NHIH Local 77.602500 0.00 8.00 1.19 62,072.811.000000

Base 77.602500 0.00 8.00 1.19 62,072.81

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

800.000 NHDM Local 79.460000 0.00 0.00 0.00 63,568.001.000000

Base 79.460000 0.00 0.00 0.00 63,568.00

941848103 Total

8.00 1.190.001,600.000 Local 125,640.81

Base 0.00 8.00 1.19 125,640.81

COMMON STOCK942683103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WATSON PHARMACEUTICALS INC

100.000 NHIH Local 64.945000 0.00 1.00 0.12 6,493.381.000000

Base 64.945000 0.00 1.00 0.12 6,493.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,000.000 NHIH Local 65.012500 0.00 10.00 1.25 65,001.251.000000

Base 65.012500 0.00 10.00 1.25 65,001.25

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,100.000 NHDM Local 65.570000 0.00 0.00 0.00 72,127.001.000000

Base 65.570000 0.00 0.00 0.00 72,127.00

942683103 Total

11.00 1.370.002,200.000 Local 143,621.63

Base 0.00 11.00 1.37 143,621.63

COMMON STOCK USD.1942749102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWATTS WATER TECHNOLOGIES A

6,000.000 NHDG Local 27.740000 0.00 0.00 0.00 166,440.001.000000

Base 27.740000 0.00 0.00 0.00 166,440.00
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COMMON STOCK NPV943315101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWAUSAU PAPER CORP

11,000.000 NHDG Local 6.510000 0.00 0.00 0.00 71,610.001.000000

Base 6.510000 0.00 0.00 0.00 71,610.00

COMMON STOCK USD.01947890109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEBSTER FINANCIAL CORP

16,200.000 NHDG Local 17.520000 0.00 0.00 0.00 283,824.001.000000

Base 17.520000 0.00 0.00 0.00 283,824.00

REIT USD.03948741103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEINGARTEN REALTY INVESTORS

2,200.000 NHHY Local 21.170000 0.00 0.00 0.00 46,574.001.000000

Base 21.170000 0.00 0.00 0.00 46,574.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,200.000 NHDG Local 19.714600 0.00 11.00 0.84 43,360.281.000000

Base 19.714600 0.00 11.00 0.84 43,360.28

948741103 Total

11.00 0.840.004,400.000 Local 89,934.28

Base 0.00 11.00 0.84 89,934.28

COMMON STOCK NPV948849104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEIS MARKETS INC

2,400.000 NHDG Local 39.180000 0.00 0.00 0.00 94,032.001.000000

Base 39.180000 0.00 0.00 0.00 94,032.00

COMMON STOCK USD.0194973V107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WELLPOINT INC

400.000 NHIH Local 68.931300 0.00 4.00 0.53 27,567.991.000000

Base 68.931300 0.00 4.00 0.53 27,567.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,700.000 NHIH Local 68.574100 0.00 27.00 3.55 185,119.521.000000

Base 68.574100 0.00 27.00 3.55 185,119.52
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,800.000 NHHY Local 65.280000 0.00 0.00 0.00 443,904.001.000000

Base 65.280000 0.00 0.00 0.00 443,904.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,800.000 NHDG Local 61.327100 0.00 34.00 8.01 416,982.271.000000

Base 61.327100 0.00 34.00 8.01 416,982.27

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHDM Local 70.300000 0.00 0.00 0.00 217,930.001.000000

Base 70.300000 0.00 0.00 0.00 217,930.00

19 Dec 2011 22 Dec 2011 USD/DTC 0.02CABRERA CAPITAL MARKETS

900.000 NHHY Local 64.413300 0.00 13.50 1.12 57,957.351.000000

Base 64.413300 0.00 13.50 1.12 57,957.35

94973V107 Total

78.50 13.210.0020,700.000 Local 1,349,461.13

Base 0.00 78.50 13.21 1,349,461.13

COMMON STOCK949746101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WELLS FARGO + CO

7,200.000 NHIH Local 24.998800 0.00 72.00 3.46 179,915.901.000000

Base 24.998800 0.00 72.00 3.46 179,915.90

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

38,500.000 NHIH Local 25.067500 0.00 385.00 18.53 964,695.221.000000

Base 25.067500 0.00 385.00 18.53 964,695.22

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 25.055000 0.00 1.00 0.05 2,504.451.000000

Base 25.055000 0.00 1.00 0.05 2,504.45
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

86,000.000 NHHY Local 24.120000 0.00 0.00 0.00 2,074,320.001.000000

Base 24.120000 0.00 0.00 0.00 2,074,320.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

86,000.000 NHDG Local 22.927400 0.00 430.00 37.86 1,971,288.541.000000

Base 22.927400 0.00 430.00 37.86 1,971,288.54

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

45,800.000 NHDM Local 25.100000 0.00 0.00 0.00 1,149,580.001.000000

Base 25.100000 0.00 0.00 0.00 1,149,580.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

61,400.000 NHDF Local 26.200000 0.00 614.00 30.89 1,608,035.111.000000

Base 26.200000 0.00 614.00 30.89 1,608,035.11

949746101 Total

1,502.00 90.790.00325,000.000 Local 7,950,339.22

Base 0.00 1,502.00 90.79 7,950,339.22

COMMON STOCK USD.195058W100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWENDY S CO/THE

6,600.000 NHHY Local 4.590000 0.00 0.00 0.00 30,294.001.000000

Base 4.590000 0.00 0.00 0.00 30,294.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,600.000 NHDG Local 4.369200 0.00 33.00 0.56 28,803.161.000000

Base 4.369200 0.00 33.00 0.56 28,803.16

95058W100 Total

33.00 0.560.0013,200.000 Local 59,097.16

Base 0.00 33.00 0.56 59,097.16
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COMMON STOCK USD.01950755108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWERNER ENTERPRISES INC

8,600.000 NHDG Local 22.140000 0.00 0.00 0.00 190,404.001.000000

Base 22.140000 0.00 0.00 0.00 190,404.00

COMMON STOCK950810101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESBANCO INC

5,100.000 NHDG Local 18.260000 0.00 0.00 0.00 93,126.001.000000

Base 18.260000 0.00 0.00 0.00 93,126.00

COMMON STOCK950814103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESCO AIRCRAFT HOLDINGS INC

3,000.000 NHDG Local 9.100000 0.00 0.00 0.00 27,300.001.000000

Base 9.100000 0.00 0.00 0.00 27,300.00

COMMON STOCK USD.0195082P105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESCO INTERNATIONAL INC

400.000 NHHY Local 33.550000 0.00 0.00 0.00 13,420.001.000000

Base 33.550000 0.00 0.00 0.00 13,420.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

400.000 NHDG Local 31.887500 0.00 2.00 0.25 12,752.751.000000

Base 31.887500 0.00 2.00 0.25 12,752.75

28 Oct 2011 02 Nov 2011 USD/DTC 0.02INSTINET

630.000 NHHO Local 49.918400 0.00 12.60 0.61 31,435.381.000000

Base 49.918400 0.00 12.60 0.61 31,435.38

95082P105 Total

14.60 0.860.001,430.000 Local 57,608.13

Base 0.00 14.60 0.86 57,608.13

COMMON STOCK NPV95123P106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEST BANCORPORATION

3,500.000 NHDG Local 9.250000 0.00 0.00 0.00 32,375.001.000000

Base 9.250000 0.00 0.00 0.00 32,375.00
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COMMON STOCK NPV952145209 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEST COAST BANCORP/OREGON

4,200.000 NHDG Local 14.890000 0.00 0.00 0.00 62,538.001.000000

Base 14.890000 0.00 0.00 0.00 62,538.00

COMMON STOCK954235107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEST MARINE INC

3,300.000 NHDG Local 8.730000 0.00 0.00 0.00 28,809.001.000000

Base 8.730000 0.00 0.00 0.00 28,809.00

COMMON STOCK USD.25955306105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEST PHARMACEUTICAL SERVICES

3,400.000 NHDG Local 38.110000 0.00 0.00 0.00 129,574.001.000000

Base 38.110000 0.00 0.00 0.00 129,574.00

COMMON STOCK NPV957090103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTAMERICA BANCORPORATION

3,600.000 NHDG Local 40.710000 0.00 0.00 0.00 146,556.001.000000

Base 40.710000 0.00 0.00 0.00 146,556.00

COMMON STOCK USD5.95709T100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTAR ENERGY INC

2,000.000 NHHY Local 26.420000 0.00 0.00 0.00 52,840.001.000000

Base 26.420000 0.00 0.00 0.00 52,840.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 25.180800 0.00 10.00 0.97 50,350.631.000000

Base 25.180800 0.00 10.00 0.97 50,350.63

95709T100 Total

10.00 0.970.004,000.000 Local 103,190.63

Base 0.00 10.00 0.97 103,190.63

COMMON STOCK USD.01957541105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTELL TECHNOLOGIES INC A

11,900.000 NHDG Local 2.280000 0.00 0.00 0.00 27,132.001.000000

Base 2.280000 0.00 0.00 0.00 27,132.00
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COMMON STOCK957638109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTERN ALLIANCE BANCORP

15,600.000 NHDG Local 5.810000 0.00 0.00 0.00 90,636.001.000000

Base 5.810000 0.00 0.00 0.00 90,636.00

COMMON STOCK USD.01958102105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WESTERN DIGITAL CORP

1,700.000 NHIH Local 25.811200 0.00 17.00 0.84 43,861.201.000000

Base 25.811200 0.00 17.00 0.84 43,861.20

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

300.000 NHIH Local 25.955000 0.00 3.00 0.15 7,783.351.000000

Base 25.955000 0.00 3.00 0.15 7,783.35

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHHY Local 25.720000 0.00 0.00 0.00 108,024.001.000000

Base 25.720000 0.00 0.00 0.00 108,024.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 24.572700 0.00 21.00 1.99 103,182.351.000000

Base 24.572700 0.00 21.00 1.99 103,182.35

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 26.340000 0.00 0.00 0.00 52,680.001.000000

Base 26.340000 0.00 0.00 0.00 52,680.00

958102105 Total

41.00 2.980.0012,400.000 Local 315,530.90

Base 0.00 41.00 2.98 315,530.90

COMMON STOCK USD.01959319104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTERN REFINING INC

700.000 NHDG Local 15.370000 0.00 0.00 0.00 10,759.001.000000

Base 15.370000 0.00 0.00 0.00 10,759.00
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COMMON STOCK USD.01959802109 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WESTERN UNION CO

100.000 NHIH Local 16.795000 0.00 1.00 0.03 1,678.471.000000

Base 16.795000 0.00 1.00 0.03 1,678.47

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

5,400.000 NHIH Local 16.753200 0.00 54.00 1.74 90,411.541.000000

Base 16.753200 0.00 54.00 1.74 90,411.54

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHDM Local 16.940000 0.00 0.00 0.00 93,170.001.000000

Base 16.940000 0.00 0.00 0.00 93,170.00

959802109 Total

55.00 1.770.0011,000.000 Local 185,260.01

Base 0.00 55.00 1.77 185,260.01

COMMON STOCK USD.0196008P104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTFIELD FINANCIAL INC

4,600.000 NHDG Local 6.790000 0.00 0.00 0.00 31,234.001.000000

Base 6.790000 0.00 0.00 0.00 31,234.00

COMMON STOCK USD2.5960878106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWESTMORELAND COAL CO

1,600.000 NHDG Local 7.970000 0.00 0.00 0.00 12,752.001.000000

Base 7.970000 0.00 0.00 0.00 12,752.00

COMMON STOCK USD.1961840105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWET SEAL INC/THE CLASS A

20,800.000 NHDG Local 4.290000 0.00 0.00 0.00 89,232.001.000000

Base 4.290000 0.00 0.00 0.00 89,232.00

COMMON STOCK USD1.962149100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWEYCO GROUP INC

1,500.000 NHDG Local 23.750000 0.00 0.00 0.00 35,625.001.000000

Base 23.750000 0.00 0.00 0.00 35,625.00
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REIT USD1.25962166104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WEYERHAEUSER CO

1,000.000 NHIH Local 16.502500 0.00 10.00 0.32 16,492.181.000000

Base 16.502500 0.00 10.00 0.32 16,492.18

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 16.498100 0.00 13.00 0.41 21,434.121.000000

Base 16.498100 0.00 13.00 0.41 21,434.12

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

2,400.000 NHIH Local 16.634400 0.00 24.00 0.77 39,897.791.000000

Base 16.634400 0.00 24.00 0.77 39,897.79

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,900.000 NHHY Local 15.550000 0.00 0.00 0.00 107,295.001.000000

Base 15.550000 0.00 0.00 0.00 107,295.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,900.000 NHDG Local 15.265200 0.00 34.50 2.03 105,293.351.000000

Base 15.265200 0.00 34.50 2.03 105,293.35

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,700.000 NHDM Local 16.460000 0.00 0.00 0.00 77,362.001.000000

Base 16.460000 0.00 0.00 0.00 77,362.00

962166104 Total

81.50 3.530.0023,200.000 Local 367,774.44

Base 0.00 81.50 3.53 367,774.44

COMMON STOCK USD1.963320106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWHIRLPOOL CORP

400.000 NHIH Local 52.480000 0.00 4.00 0.40 20,987.601.000000

Base 52.480000 0.00 4.00 0.40 20,987.60
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

200.000 NHIH Local 52.100000 0.00 2.00 0.20 10,417.801.000000

Base 52.100000 0.00 2.00 0.20 10,417.80

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHHY Local 49.910000 0.00 0.00 0.00 69,874.001.000000

Base 49.910000 0.00 0.00 0.00 69,874.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,400.000 NHDG Local 49.990700 0.00 7.00 1.35 69,978.631.000000

Base 49.990700 0.00 7.00 1.35 69,978.63

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

600.000 NHDM Local 53.790000 0.00 0.00 0.00 32,274.001.000000

Base 53.790000 0.00 0.00 0.00 32,274.00

963320106 Total

13.00 1.950.004,000.000 Local 203,532.03

Base 0.00 13.00 1.95 203,532.03

REIT USD.001966084204 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWHITESTONE REIT B

1,600.000 NHDG Local 11.860000 0.00 0.00 0.00 18,976.001.000000

Base 11.860000 0.00 0.00 0.00 18,976.00

COMMON STOCK NPV966837106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWHOLE FOODS MARKET INC

1,400.000 NHIH Local 67.707100 0.00 14.00 1.82 94,774.121.000000

Base 67.707100 0.00 14.00 1.82 94,774.12

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,400.000 NHDM Local 67.610000 0.00 0.00 0.00 94,654.001.000000

Base 67.610000 0.00 0.00 0.00 94,654.00
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966837106 Total

14.00 1.820.002,800.000 Local 189,428.12

Base 0.00 14.00 1.82 189,428.12

COMMON STOCK USD.05969203108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWILLBROS GROUP INC

7,200.000 NHDG Local 4.600000 0.00 0.00 0.00 33,120.001.000000

Base 4.600000 0.00 0.00 0.00 33,120.00

COMMON STOCK USD1.969457100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WILLIAMS COS INC

4,600.000 NHIH Local 31.079300 0.00 46.00 2.74 142,916.041.000000

Base 31.079300 0.00 46.00 2.74 142,916.04

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 30.879600 0.00 14.00 0.83 43,216.611.000000

Base 30.879600 0.00 14.00 0.83 43,216.61

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,300.000 NHHY Local 24.340000 0.00 0.00 0.00 275,042.001.000000

Base 24.340000 0.00 0.00 0.00 275,042.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

11,300.000 NHDG Local 22.940700 0.00 56.50 4.98 259,168.431.000000

Base 22.940700 0.00 56.50 4.98 259,168.43

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,000.000 NHDM Local 30.600000 0.00 0.00 0.00 183,600.001.000000

Base 30.600000 0.00 0.00 0.00 183,600.00

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

3,030.000 NHDM Local 32.441300 0.00 45.45 1.89 98,249.801.000000

Base 32.441300 0.00 45.45 1.89 98,249.80
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969457100 Total

161.95 10.440.0037,630.000 Local 1,002,192.88

Base 0.00 161.95 10.44 1,002,192.88

COMMON STOCK USD.01969904101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWILLIAMS SONOMA INC

900.000 NHHY Local 30.790000 0.00 0.00 0.00 27,711.001.000000

Base 30.790000 0.00 0.00 0.00 27,711.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

900.000 NHDG Local 29.241100 0.00 4.50 0.51 26,311.981.000000

Base 29.241100 0.00 4.50 0.51 26,311.98

969904101 Total

4.50 0.510.001,800.000 Local 54,022.98

Base 0.00 4.50 0.51 54,022.98

COMMON STOCK NPV97186T108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWILSHIRE BANCORP INC

13,800.000 NHDG Local 2.690000 0.00 0.00 0.00 37,122.001.000000

Base 2.690000 0.00 0.00 0.00 37,122.00

COMMON STOCK97381W104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCWINDSTREAM CORP

4,400.000 NHIH Local 11.755000 0.00 44.00 0.99 51,677.011.000000

Base 11.755000 0.00 44.00 0.99 51,677.01

09 Dec 2011 14 Dec 2011 USD/DTC 0.03UBS SECURITIES LLC

5,152.000 NHIH Local 11.709200 0.00 154.56 1.16 60,170.081.000000

Base 11.709200 0.00 154.56 1.16 60,170.08

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,100.000 NHHY Local 11.660000 0.00 0.00 0.00 47,806.001.000000

Base 11.660000 0.00 0.00 0.00 47,806.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,100.000 NHDG Local 10.973700 0.00 20.50 0.87 44,970.801.000000

Base 10.973700 0.00 20.50 0.87 44,970.80

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,400.000 NHDM Local 11.790000 0.00 0.00 0.00 51,876.001.000000

Base 11.790000 0.00 0.00 0.00 51,876.00

13 Dec 2011 13 Dec 2011 USD/DTCSALE OF FRACTIONAL S

0.400 NHHZ Local 10.950000 0.00 0.00 0.00 4.381.000000

Base 10.950000 0.00 0.00 0.00 4.38

19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

6,504.000 NHHZ Local 11.531600 0.00 97.56 1.45 74,902.521.000000

Base 11.531600 0.00 97.56 1.45 74,902.52

97381W104 Total

316.62 4.470.0028,656.400 Local 331,406.79

Base 0.00 316.62 4.47 331,406.79

COMMON STOCK974280307 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWINN DIXIE STORES INC

12,800.000 NHDG Local 5.920000 0.00 0.00 0.00 75,776.001.000000

Base 5.920000 0.00 0.00 0.00 75,776.00

REIT USD1.976391300 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWINTHROP REALTY TRUST

6,400.000 NHDG Local 8.730000 0.00 0.00 0.00 55,872.001.000000

Base 8.730000 0.00 0.00 0.00 55,872.00

COMMON STOCK NPV97650W108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWINTRUST FINANCIAL CORP

7,800.000 NHDG Local 28.030000 0.00 0.00 0.00 218,634.001.000000

Base 28.030000 0.00 0.00 0.00 218,634.00
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ADR97651M109 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWIPRO LTD ADR

14,700.000 NHHJ Local 9.210000 0.00 0.00 0.00 135,387.001.000000

Base 9.210000 0.00 0.00 0.00 135,387.00

COMMON STOCK USD.01976657106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WISCONSIN ENERGY CORP

200.000 NHIH Local 32.502500 0.00 2.00 0.12 6,498.381.000000

Base 32.502500 0.00 2.00 0.12 6,498.38

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,800.000 NHIH Local 32.533900 0.00 18.00 1.12 58,541.901.000000

Base 32.533900 0.00 18.00 1.12 58,541.90

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHY Local 31.290000 0.00 0.00 0.00 143,934.001.000000

Base 31.290000 0.00 0.00 0.00 143,934.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 30.055300 0.00 23.00 2.66 138,228.721.000000

Base 30.055300 0.00 23.00 2.66 138,228.72

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,000.000 NHDM Local 32.590000 0.00 0.00 0.00 65,180.001.000000

Base 32.590000 0.00 0.00 0.00 65,180.00

976657106 Total

43.00 3.900.0013,200.000 Local 412,383.00

Base 0.00 43.00 3.90 412,383.00

COMMON STOCK USD1.978097103 11 Oct 2011 14 Oct 2011 USD/DTC 0.04BNY CONVERGEXWOLVERINE WORLD WIDE INC

750.000 NHHO Local 37.464900 0.00 30.00 0.54 28,068.141.000000

Base 37.464900 0.00 30.00 0.54 28,068.14
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01 Dec 2011 06 Dec 2011 USD/DTC 0.04ISI GROUPINC

2,030.000 NHHO Local 36.246100 0.00 81.20 1.42 73,496.961.000000

Base 36.246100 0.00 81.20 1.42 73,496.96

02 Dec 2011 07 Dec 2011 USD/DTC 0.04ISI GROUPINC

2,070.000 NHHO Local 35.716100 0.00 82.80 1.42 73,848.111.000000

Base 35.716100 0.00 82.80 1.42 73,848.11

978097103 Total

194.00 3.380.004,850.000 Local 175,413.21

Base 0.00 194.00 3.38 175,413.21

COMMON STOCK980745103 28 Oct 2011 02 Nov 2011 USD/DTC 0.03HEEVERS &CO. INC.WOODWARD INC

1,160.000 NHHO Local 34.966500 0.00 34.80 0.78 40,525.561.000000

Base 34.966500 0.00 34.80 0.78 40,525.56

01 Dec 2011 06 Dec 2011 USD/DTC 0.02JEFFERIES+ COMPANY INC

1,380.000 NHHO Local 41.369000 0.00 27.60 1.10 57,060.521.000000

Base 41.369000 0.00 27.60 1.10 57,060.52

05 Dec 2011 08 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

1,270.000 NHHO Local 41.096600 0.00 50.80 1.01 52,140.871.000000

Base 41.096600 0.00 50.80 1.01 52,140.87

06 Dec 2011 09 Dec 2011 USD/DTC 0.04CANTOR FITZGERALD + CO.

500.000 NHHO Local 41.066700 0.00 20.00 0.40 20,512.951.000000

Base 41.066700 0.00 20.00 0.40 20,512.95

980745103 Total

133.20 3.290.004,310.000 Local 170,239.90

Base 0.00 133.20 3.29 170,239.90
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COMMON STOCK USD.01981475106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWORLD FUEL SERVICES CORP

7,000.000 NHDG Local 37.310000 0.00 0.00 0.00 261,170.001.000000

Base 37.310000 0.00 0.00 0.00 261,170.00

COMMON STOCK USD.0198156Q108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWORLD WRESTLING ENTERTAIN A

700.000 NHDG Local 9.690000 0.00 0.00 0.00 6,783.001.000000

Base 9.690000 0.00 0.00 0.00 6,783.00

COMMON STOCK NPV981811102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWORTHINGTON INDUSTRIES

5,000.000 NHDG Local 15.510000 0.00 0.00 0.00 77,550.001.000000

Base 15.510000 0.00 0.00 0.00 77,550.00

COMMON STOCK USD.0198235T107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWRIGHT MEDICAL GROUP INC

9,000.000 NHDG Local 17.990000 0.00 0.00 0.00 161,910.001.000000

Base 17.990000 0.00 0.00 0.00 161,910.00

COMMON STOCK USD.0198310W108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WYNDHAM WORLDWIDE CORP

400.000 NHIH Local 34.278800 0.00 4.00 0.26 13,707.261.000000

Base 34.278800 0.00 4.00 0.26 13,707.26

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,100.000 NHIH Local 34.310900 0.00 11.00 0.72 37,730.271.000000

Base 34.310900 0.00 11.00 0.72 37,730.27

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,500.000 NHHY Local 28.510000 0.00 0.00 0.00 99,785.001.000000

Base 28.510000 0.00 0.00 0.00 99,785.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,500.000 NHDG Local 27.001400 0.00 17.50 1.82 94,485.581.000000

Base 27.001400 0.00 17.50 1.82 94,485.58
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,500.000 NHDM Local 34.260000 0.00 0.00 0.00 51,390.001.000000

Base 34.260000 0.00 0.00 0.00 51,390.00

98310W108 Total

32.50 2.800.0010,000.000 Local 297,098.11

Base 0.00 32.50 2.80 297,098.11

COMMON STOCK USD.01983134107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.WYNN RESORTS LTD

600.000 NHIH Local 125.829200 0.00 6.00 1.45 75,490.071.000000

Base 125.829200 0.00 6.00 1.45 75,490.07

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

192.000 NHIH Local 125.760000 0.00 1.92 0.46 24,143.541.000000

Base 125.760000 0.00 1.92 0.46 24,143.54

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

792.000 NHDM Local 125.020000 0.00 0.00 0.00 99,015.841.000000

Base 125.020000 0.00 0.00 0.00 99,015.84

02 Dec 2011 07 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

634.000 NHDM Local 118.940100 0.00 9.51 1.45 75,397.061.000000

Base 118.940100 0.00 9.51 1.45 75,397.06

983134107 Total

17.43 3.360.002,218.000 Local 274,046.51

Base 0.00 17.43 3.36 274,046.51

COMMON STOCK USD.01983772104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHXO GROUP INC

3,100.000 NHDG Local 8.930000 0.00 0.00 0.00 27,683.001.000000

Base 8.930000 0.00 0.00 0.00 27,683.00
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COMMON STOCK USD.1983857103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHX RITE INC

5,900.000 NHDG Local 3.820000 0.00 0.00 0.00 22,538.001.000000

Base 3.820000 0.00 0.00 0.00 22,538.00

COMMON STOCK USD2.598389B100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01GUZMAN + COXCEL ENERGY INC

4,200.000 NHIH Local 25.902500 0.00 42.00 2.09 108,746.411.000000

Base 25.902500 0.00 42.00 2.09 108,746.41

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,100.000 NHHY Local 24.690000 0.00 0.00 0.00 224,679.001.000000

Base 24.690000 0.00 0.00 0.00 224,679.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,100.000 NHDG Local 23.631000 0.00 45.50 4.13 214,992.471.000000

Base 23.631000 0.00 45.50 4.13 214,992.47

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 25.940000 0.00 0.00 0.00 108,948.001.000000

Base 25.940000 0.00 0.00 0.00 108,948.00

98389B100 Total

87.50 6.220.0026,600.000 Local 657,365.88

Base 0.00 87.50 6.22 657,365.88

COMMON STOCK USD.01983919101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.XILINX INC

400.000 NHIH Local 33.065000 0.00 4.00 0.25 13,221.751.000000

Base 33.065000 0.00 4.00 0.25 13,221.75

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,900.000 NHIH Local 33.216600 0.00 19.00 1.21 63,091.331.000000

Base 33.216600 0.00 19.00 1.21 63,091.33
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDM Local 32.530000 0.00 0.00 0.00 74,819.001.000000

Base 32.530000 0.00 0.00 0.00 74,819.00

983919101 Total

23.00 1.460.004,600.000 Local 151,132.08

Base 0.00 23.00 1.46 151,132.08

COMMON STOCK98411C100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHXENOPORT INC

1,500.000 NHDG Local 5.800000 0.00 0.00 0.00 8,700.001.000000

Base 5.800000 0.00 0.00 0.00 8,700.00

COMMON STOCK USD1.984121103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.XEROX CORP

600.000 NHIH Local 8.110000 0.00 6.00 0.09 4,859.911.000000

Base 8.110000 0.00 6.00 0.09 4,859.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

11,400.000 NHIH Local 8.131400 0.00 114.00 1.78 92,582.181.000000

Base 8.131400 0.00 114.00 1.78 92,582.18

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,900.000 NHHY Local 6.970000 0.00 0.00 0.00 173,553.001.000000

Base 6.970000 0.00 0.00 0.00 173,553.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,900.000 NHDG Local 6.732000 0.00 124.50 3.22 167,499.081.000000

Base 6.732000 0.00 124.50 3.22 167,499.08

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

12,000.000 NHDM Local 8.150000 0.00 0.00 0.00 97,800.001.000000

Base 8.150000 0.00 0.00 0.00 97,800.00
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984121103 Total

244.50 5.090.0073,800.000 Local 536,294.17

Base 0.00 244.50 5.09 536,294.17

COMMON STOCK98419M100 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.XYLEM INC

300.000 NHIH Local 23.836700 0.00 3.00 0.14 7,147.871.000000

Base 23.836700 0.00 3.00 0.14 7,147.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,300.000 NHIH Local 24.136900 0.00 13.00 0.60 31,364.371.000000

Base 24.136900 0.00 13.00 0.60 31,364.37

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 23.930000 0.00 0.00 0.00 38,288.001.000000

Base 23.930000 0.00 0.00 0.00 38,288.00

08 Dec 2011 13 Dec 2011 USD/DTC 0.01WEEDEN + CO.

48,500.000 NHDF Local 23.924000 0.00 485.00 22.28 1,159,806.721.000000

Base 23.924000 0.00 485.00 22.28 1,159,806.72

98419M100 Total

501.00 23.020.0051,700.000 Local 1,236,606.96

Base 0.00 501.00 23.02 1,236,606.96

COMMON STOCK984332106 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.YAHOO  INC

2,500.000 NHIH Local 15.836200 0.00 25.00 0.76 39,564.741.000000

Base 15.836200 0.00 25.00 0.76 39,564.74

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

7,500.000 NHIH Local 15.861100 0.00 75.00 2.28 118,880.971.000000

Base 15.861100 0.00 75.00 2.28 118,880.97
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 15.819200 0.00 12.00 0.36 18,970.681.000000

Base 15.819200 0.00 12.00 0.36 18,970.68

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

24,900.000 NHHY Local 13.160000 0.00 0.00 0.00 327,684.001.000000

Base 13.160000 0.00 0.00 0.00 327,684.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

24,900.000 NHDG Local 14.154000 0.00 124.50 6.77 352,303.331.000000

Base 14.154000 0.00 124.50 6.77 352,303.33

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

11,200.000 NHDM Local 16.000000 0.00 0.00 0.00 179,200.001.000000

Base 16.000000 0.00 0.00 0.00 179,200.00

984332106 Total

236.50 10.170.0072,200.000 Local 1,036,603.72

Base 0.00 236.50 10.17 1,036,603.72

COMMON STOCK NPV987184108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHYORK WATER CO

2,800.000 NHDG Local 16.720000 0.00 0.00 0.00 46,816.001.000000

Base 16.720000 0.00 0.00 0.00 46,816.00

COMMON STOCK USD.01987520103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHYOUNG INNOVATIONS INC

700.000 NHDG Local 28.370000 0.00 0.00 0.00 19,859.001.000000

Base 28.370000 0.00 0.00 0.00 19,859.00

COMMON STOCK NPV988498101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.YUM  BRANDS INC

3,700.000 NHIH Local 55.082400 0.00 37.00 3.91 203,763.971.000000

Base 55.082400 0.00 37.00 3.91 203,763.97
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16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 55.033300 0.00 3.00 0.32 16,506.671.000000

Base 55.033300 0.00 3.00 0.32 16,506.67

10 Oct 2011 13 Oct 2011 USD/DTC 0.03GARDNER RICH & CO

14,227.000 NHEZ Local 50.615500 0.00 426.81 13.83 719,666.081.000000

Base 50.615500 0.00 426.81 13.83 719,666.08

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHDM Local 55.290000 0.00 0.00 0.00 221,160.001.000000

Base 55.290000 0.00 0.00 0.00 221,160.00

988498101 Total

466.81 18.060.0022,227.000 Local 1,161,096.72

Base 0.00 466.81 18.06 1,161,096.72

COMMON STOCK USD.01988858106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHZALE CORP

7,400.000 NHDG Local 3.030000 0.00 0.00 0.00 22,422.001.000000

Base 3.030000 0.00 0.00 0.00 22,422.00

COMMON STOCK98954A107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHZILLOW INC

700.000 NHDG Local 26.200000 0.00 0.00 0.00 18,340.001.000000

Base 26.200000 0.00 0.00 0.00 18,340.00

COMMON STOCK USD.0198956P102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZIMMER HOLDINGS INC

1,500.000 NHIH Local 51.408800 0.00 15.00 1.48 77,096.721.000000

Base 51.408800 0.00 15.00 1.48 77,096.72

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 51.550000 0.00 1.00 0.10 5,153.901.000000

Base 51.550000 0.00 1.00 0.10 5,153.90
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHHY Local 53.500000 0.00 0.00 0.00 203,300.001.000000

Base 53.500000 0.00 0.00 0.00 203,300.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,800.000 NHDG Local 50.527500 0.00 19.00 3.69 191,981.811.000000

Base 50.527500 0.00 19.00 3.69 191,981.81

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 52.500000 0.00 0.00 0.00 84,000.001.000000

Base 52.500000 0.00 0.00 0.00 84,000.00

98956P102 Total

35.00 5.270.0010,800.000 Local 561,532.43

Base 0.00 35.00 5.27 561,532.43

COMMON STOCK NPV989701107 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ZIONS BANCORPORATION

1,200.000 NHIH Local 16.558300 0.00 12.00 0.38 19,857.581.000000

Base 16.558300 0.00 12.00 0.38 19,857.58

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

400.000 NHIH Local 16.662500 0.00 4.00 0.13 6,660.871.000000

Base 16.662500 0.00 4.00 0.13 6,660.87

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,100.000 NHHY Local 14.070000 0.00 0.00 0.00 43,617.001.000000

Base 14.070000 0.00 0.00 0.00 43,617.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,100.000 NHDG Local 13.795800 0.00 15.50 0.83 42,750.651.000000

Base 13.795800 0.00 15.50 0.83 42,750.65
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,600.000 NHDM Local 16.410000 0.00 0.00 0.00 26,256.001.000000

Base 16.410000 0.00 0.00 0.00 26,256.00

989701107 Total

31.50 1.340.009,400.000 Local 139,142.10

Base 0.00 31.50 1.34 139,142.10

COMMON STOCK98974X103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHZIPCAR INC

500.000 NHDG Local 17.080000 0.00 0.00 0.00 8,540.001.000000

Base 17.080000 0.00 0.00 0.00 8,540.00

COMMON STOCK USD.0198975W104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHZOLTEK COMPANIES INC

6,200.000 NHDG Local 6.300000 0.00 0.00 0.00 39,060.001.000000

Base 6.300000 0.00 0.00 0.00 39,060.00

COMMON STOCK USD.1989855101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHZYGO CORP

3,000.000 NHDG Local 13.510000 0.00 0.00 0.00 40,530.001.000000

Base 13.510000 0.00 0.00 0.00 40,530.00

LIMITED PARTNERSHIPACI0035T0 30 Dec 2011 30 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONFRANKLIN PARK VENTURE FD SER09

29,940.000 NHEL Local 1.000000 0.00 0.00 0.00 29,940.001.000000

Base 1.000000 0.00 0.00 0.00 29,940.00

REITACI00LU54 29 Dec 2011 29 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTIONCB RICHARD ELLIS

1,780,000.000 NHEP Local 1.000000 0.00 0.00 0.00 1,780,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,780,000.00

REITACI00Q1W6 31 Oct 2011 31 Oct 2011 USD/BOSAUTREPAT-DISTRIBUTIONCLARION PARTNERS

1,045,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 1,045,000.001.000000

Base 1.000000 0.00 0.00 0.00 1,045,000.00
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08 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTION

3,210,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 3,210,000.001.000000

Base 1.000000 0.00 0.00 0.00 3,210,000.00

08 Dec 2011 CANCEL USD/BOSAUTREPAT-DISTRIBUTION

-3,210,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 -3,210,000.001.000000

Base 1.000000 0.00 0.00 0.00 -3,210,000.00

08 Dec 2011 08 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTION

3,955,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 3,955,000.001.000000

Base 1.000000 0.00 0.00 0.00 3,955,000.00

14 Dec 2011 14 Dec 2011 USD/BOSRETURN OFCAPITAL

31,334.610 NHEQ Local 1.000000 0.00 0.00 0.00 31,334.611.000000

Base 1.000000 0.00 0.00 0.00 31,334.61

28 Dec 2011 28 Dec 2011 USD/BOSRETURN OFCAPITAL

25,955,188.890 NHEQ Local 1.000000 0.00 0.00 0.00 25,955,188.891.000000

Base 1.000000 0.00 0.00 0.00 25,955,188.89

30 Dec 2011 30 Dec 2011 USD/BOSAUTREPAT-DISTRIBUTION

835,000.000 NHEQ Local 1.000000 0.00 0.00 0.00 835,000.001.000000

Base 1.000000 0.00 0.00 0.00 835,000.00

ACI00Q1W6 Total

0.00 0.000.0031,821,523.500 Local 31,821,523.50

Base 0.00 0.00 0.00 31,821,523.50

LIMITED PARTNERSHIPACI00WAI4 30 Sep 2011 CANCEL USD/BOSSTATE STREET BANK AND TRUSTENTRUST CAPITAL

-348,655.710 NHHG Local 1.000000 0.00 0.00 0.00 -348,655.711.000000

Base 1.000000 0.00 0.00 0.00 -348,655.71
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13 Oct 2011 13 Oct 2011 USD/BOSSTATE STREET BANK AND TRUST

12,480,558.000 NHHG Local 1.000000 0.00 0.00 0.00 12,480,558.001.000000

Base 1.000000 0.00 0.00 0.00 12,480,558.00

25 Oct 2011 25 Oct 2011 USD/BOSSTATE STREET BANK AND TRUST

14,209.330 NHHG Local 1.000000 0.00 0.00 0.00 14,209.331.000000

Base 1.000000 0.00 0.00 0.00 14,209.33

01 Dec 2011 01 Dec 2011 USD/BOSSTATE STREET BANK AND TRUST

95,983.040 NHHG Local 1.000000 0.00 0.00 0.00 95,983.041.000000

Base 1.000000 0.00 0.00 0.00 95,983.04

22 Dec 2011 22 Dec 2011 USD/BOSSTATE STREET BANK AND TRUST

20,084.380 NHHG Local 1.000000 0.00 0.00 0.00 20,084.381.000000

Base 1.000000 0.00 0.00 0.00 20,084.38

ACI00WAI4 Total

0.00 0.000.0012,262,179.040 Local 12,262,179.04

Base 0.00 0.00 0.00 12,262,179.04

GDRB05N80906 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHSISTEMA JSFC REG S SPONS GDR

3,646.000 NHHJ Local 16.080000 0.00 0.00 0.00 58,627.681.000000

Base 16.080000 0.00 0.00 0.00 58,627.68

GDRB0DK75903 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHNOVATEK OAO SPONS GDR REG S

1,813.000 NHHJ Local 139.400000 0.00 0.00 0.00 252,732.201.000000

Base 139.400000 0.00 0.00 0.00 252,732.20

GDRB0RTNX900 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHNOVOLIPET STEEL GDR REG S

1,067.000 NHHJ Local 19.510000 0.00 0.00 0.00 20,817.171.000000

Base 19.510000 0.00 0.00 0.00 20,817.17
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GDR INR1.B15S2P904 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHHINDALCO INDU 144A/REG S GDR

18,096.000 NHHJ Local 2.690000 0.00 0.00 0.00 48,678.241.000000

Base 2.690000 0.00 0.00 0.00 48,678.24

GDRB1FY0V909 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHTMK GDR REG S

7,486.000 NHHJ Local 10.650000 0.00 0.00 0.00 79,725.901.000000

Base 10.650000 0.00 0.00 0.00 79,725.90

GDRB1W7FX909 22 Nov 2011 22 Nov 2011 USD/EURASSET TRANSFER AT MARKET NON CASHVTB BANK OJSC GDR REG S

41,752.000 NHHJ Local 4.050000 0.00 0.00 0.00 169,095.601.000000

Base 4.050000 0.00 0.00 0.00 169,095.60

COMMON STOCK USD.01G0129K104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAIRCASTLE LTD

11,800.000 NHDG Local 10.340000 0.00 0.00 0.00 122,012.001.000000

Base 10.340000 0.00 0.00 0.00 122,012.00

COMMON STOCK USD1.G0229R108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALTERRA CAPITAL HOLDINGS LTD

20,400.000 NHDG Local 19.650000 0.00 0.00 0.00 400,860.001.000000

Base 19.650000 0.00 0.00 0.00 400,860.00

COMMON STOCKG02602103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMDOCS LTD

3,300.000 NHHY Local 27.120000 0.00 0.00 0.00 89,496.001.000000

Base 27.120000 0.00 0.00 0.00 89,496.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

3,300.000 NHDG Local 26.157300 0.00 16.50 1.66 86,300.931.000000

Base 26.157300 0.00 16.50 1.66 86,300.93

G02602103 Total

16.50 1.660.006,600.000 Local 175,796.93

Base 0.00 16.50 1.66 175,796.93
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COMMON STOCK USD.01G02995101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAMERICAN SAFETY INS HOLDINGS

2,300.000 NHDG Local 19.050000 0.00 0.00 0.00 43,815.001.000000

Base 19.050000 0.00 0.00 0.00 43,815.00

COMMON STOCK USD.01G0450A105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARCH CAPITAL GROUP LTD

2,800.000 NHHY Local 32.675000 0.00 0.00 0.00 91,490.001.000000

Base 32.675000 0.00 0.00 0.00 91,490.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,800.000 NHDG Local 31.736400 0.00 14.00 1.71 88,846.211.000000

Base 31.736400 0.00 14.00 1.71 88,846.21

G0450A105 Total

14.00 1.710.005,600.000 Local 180,336.21

Base 0.00 14.00 1.71 180,336.21

COMMON STOCK USD1.G0464B107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHARGO GROUP INTERNATIONAL

6,100.000 NHDG Local 29.400000 0.00 0.00 0.00 179,340.001.000000

Base 29.400000 0.00 0.00 0.00 179,340.00

COMMON STOCKG05384105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASPEN INSURANCE HOLDINGS LTD

1,100.000 NHHY Local 23.040000 0.00 0.00 0.00 25,344.001.000000

Base 23.040000 0.00 0.00 0.00 25,344.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 22.239100 0.00 5.50 0.47 24,457.041.000000

Base 22.239100 0.00 5.50 0.47 24,457.04

G05384105 Total

5.50 0.470.002,200.000 Local 49,801.04

Base 0.00 5.50 0.47 49,801.04
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COMMON STOCK USD.01G0585R106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHASSURED GUARANTY LTD

4,200.000 NHHY Local 10.990000 0.00 0.00 0.00 46,158.001.000000

Base 10.990000 0.00 0.00 0.00 46,158.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 10.053400 0.00 21.00 0.82 42,202.461.000000

Base 10.053400 0.00 21.00 0.82 42,202.46

G0585R106 Total

21.00 0.820.008,400.000 Local 88,360.46

Base 0.00 21.00 0.82 88,360.46

COMMON STOCKG0692U109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHAXIS CAPITAL HOLDINGS LTD

2,300.000 NHHY Local 25.940000 0.00 0.00 0.00 59,662.001.000000

Base 25.940000 0.00 0.00 0.00 59,662.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,300.000 NHDG Local 25.245000 0.00 11.50 1.12 58,050.881.000000

Base 25.245000 0.00 11.50 1.12 58,050.88

G0692U109 Total

11.50 1.120.004,600.000 Local 117,712.88

Base 0.00 11.50 1.12 117,712.88

COMMON STOCKG1151C101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINCACCENTURE PLC CL A

5,600.000 NHIH Local 57.330000 0.00 56.00 6.16 320,985.841.000000

Base 57.330000 0.00 56.00 6.16 320,985.84

07 Nov 2011 10 Nov 2011 USD/DTC 0.03GARDNER RICH & CO

13,184.000 NHEZ Local 57.847200 0.00 395.52 14.65 762,247.311.000000

Base 57.847200 0.00 395.52 14.65 762,247.31
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHDM Local 57.520000 0.00 0.00 0.00 322,112.001.000000

Base 57.520000 0.00 0.00 0.00 322,112.00

G1151C101 Total

451.52 20.810.0024,384.000 Local 1,405,345.15

Base 0.00 451.52 20.81 1,405,345.15

COMMON STOCK USD.01G16962105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBUNGE LTD

2,000.000 NHHY Local 58.290000 0.00 0.00 0.00 116,580.001.000000

Base 58.290000 0.00 0.00 0.00 116,580.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

2,000.000 NHDG Local 54.755800 0.00 10.00 2.11 109,499.491.000000

Base 54.755800 0.00 10.00 2.11 109,499.49

G16962105 Total

10.00 2.110.004,000.000 Local 226,079.49

Base 0.00 10.00 2.11 226,079.49

COMMON STOCK USD.08G20045202 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCENTRAL EUROPEAN MEDIA ENT A

8,400.000 NHDG Local 9.740000 0.00 0.00 0.00 81,816.001.000000

Base 9.740000 0.00 0.00 0.00 81,816.00

COMMON STOCK USD.6G23773107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCONSOLIDATED WATER CO ORD SH

3,200.000 NHDG Local 8.970000 0.00 0.00 0.00 28,704.001.000000

Base 8.970000 0.00 0.00 0.00 28,704.00

COMMON STOCK USD.01G24140108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCOOPER INDUSTRIES PLC

1,000.000 NHHY Local 46.120000 0.00 0.00 0.00 46,120.001.000000

Base 46.120000 0.00 0.00 0.00 46,120.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,000.000 NHDG Local 44.412000 0.00 5.00 0.86 44,406.141.000000

Base 44.412000 0.00 5.00 0.86 44,406.14

G24140108 Total

5.00 0.860.002,000.000 Local 90,526.14

Base 0.00 5.00 0.86 90,526.14

COMMON STOCK USD5.G2519Y108 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHCREDICORP LTD

1,400.000 NHHJ Local 102.660000 0.00 0.00 0.00 143,724.001.000000

Base 102.660000 0.00 0.00 0.00 143,724.00

COMMON STOCK USD.2G2554F113 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.COVIDIEN PLC

100.000 NHIH Local 47.390000 0.00 1.00 0.09 4,737.911.000000

Base 47.390000 0.00 1.00 0.09 4,737.91

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

4,100.000 NHIH Local 47.158700 0.00 41.00 3.71 193,305.961.000000

Base 47.158700 0.00 41.00 3.71 193,305.96

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,600.000 NHHY Local 44.100000 0.00 0.00 0.00 202,860.001.000000

Base 44.100000 0.00 0.00 0.00 202,860.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,600.000 NHDG Local 42.146400 0.00 23.00 3.73 193,846.711.000000

Base 42.146400 0.00 23.00 3.73 193,846.71

28 Oct 2011 02 Nov 2011 USD/DTC 0.03BROADCORTCAPITAL (THRU ML)

11,361.000 NHHP Local 47.803600 0.00 340.83 10.43 542,745.441.000000

Base 47.803600 0.00 340.83 10.43 542,745.44



Prepared by State StreetPage 3220

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,200.000 NHDM Local 47.310000 0.00 0.00 0.00 198,702.001.000000

Base 47.310000 0.00 0.00 0.00 198,702.00

G2554F113 Total

405.83 17.960.0028,961.000 Local 1,336,198.02

Base 0.00 405.83 17.96 1,336,198.02

COMMON STOCK USD1.G30397106 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENDURANCE SPECIALTY HOLDINGS

700.000 NHHY Local 34.150000 0.00 0.00 0.00 23,905.001.000000

Base 34.150000 0.00 0.00 0.00 23,905.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 32.785000 0.00 3.50 0.45 22,945.551.000000

Base 32.785000 0.00 3.50 0.45 22,945.55

G30397106 Total

3.50 0.450.001,400.000 Local 46,850.55

Base 0.00 3.50 0.45 46,850.55

COMMON STOCK USD1.G3075P101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHENSTAR GROUP LTD

1,500.000 NHDG Local 98.910000 0.00 0.00 0.00 148,365.001.000000

Base 98.910000 0.00 0.00 0.00 148,365.00

COMMON STOCK USD.01G3223R108 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEVEREST RE GROUP LTD

800.000 NHHY Local 79.380000 0.00 0.00 0.00 63,504.001.000000

Base 79.380000 0.00 0.00 0.00 63,504.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 76.844900 0.00 4.00 1.19 61,470.731.000000

Base 76.844900 0.00 4.00 1.19 61,470.73
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G3223R108 Total

4.00 1.190.001,600.000 Local 124,974.73

Base 0.00 4.00 1.19 124,974.73

COMMON STOCK USD.01G36738105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRESH DEL MONTE PRODUCE INC

8,200.000 NHDG Local 24.580000 0.00 0.00 0.00 201,556.001.000000

Base 24.580000 0.00 0.00 0.00 201,556.00

COMMON STOCK USD2.5G3682E127 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFRONTLINE LTD

11,800.000 NHDG Local 4.860000 0.00 0.00 0.00 57,348.001.000000

Base 4.860000 0.00 0.00 0.00 57,348.00

COMMON STOCKG3727Q101 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFREESCALE SEMICONDUCTOR HOLD

1,280.000 NHHY Local 11.030000 0.00 0.00 0.00 14,118.401.000000

Base 11.030000 0.00 0.00 0.00 14,118.40

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,280.000 NHDG Local 10.620700 0.00 6.40 0.27 13,587.831.000000

Base 10.620700 0.00 6.40 0.27 13,587.83

G3727Q101 Total

6.40 0.270.002,560.000 Local 27,706.23

Base 0.00 6.40 0.27 27,706.23

COMMON STOCK USD.01G3921A175 05 Oct 2011 05 Oct 2011 USD/DTCMERGER NON CASHGLOBAL CROSSING LTD

1,556.000 NHHZ Local 9.820115 0.00 0.00 0.00 15,280.101.000000

Base 9.820115 0.00 0.00 0.00 15,280.10

COMMON STOCK USD.01G3922B107 11 Oct 2011 14 Oct 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPORGENPACT LTD

2,436.000 NHDZ Local 15.378700 0.00 48.72 0.72 37,413.071.000000

Base 15.378700 0.00 48.72 0.72 37,413.07
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12 Oct 2011 17 Oct 2011 USD/DTC 0.02LIQUIDNETINC

38,967.000 NHDZ Local 15.515800 0.00 779.34 11.61 603,813.231.000000

Base 15.515800 0.00 779.34 11.61 603,813.23

13 Oct 2011 18 Oct 2011 USD/DTC 0.02LIQUIDNETINC

7,697.000 NHDZ Local 15.408000 0.00 153.94 2.28 118,439.161.000000

Base 15.408000 0.00 153.94 2.28 118,439.16

16 Dec 2011 21 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.

4,700.000 NHDZ Local 14.618800 0.00 94.00 1.32 68,613.041.000000

Base 14.618800 0.00 94.00 1.32 68,613.04

21 Dec 2011 27 Dec 2011 USD/DTC 0.02AQUA SECURITIES LP

4,664.000 NHDZ Local 14.763300 0.00 93.28 1.33 68,761.421.000000

Base 14.763300 0.00 93.28 1.33 68,761.42

21 Dec 2011 27 Dec 2011 USD/DTC 0.02J.P. MORGAN SECURITIES INC.

15,548.000 NHDZ Local 14.762200 0.00 310.96 4.41 229,207.321.000000

Base 14.762200 0.00 310.96 4.41 229,207.32

22 Dec 2011 28 Dec 2011 USD/DTC 0.02J.P. MORGAN SECURITIES INC.

9,207.000 NHDZ Local 15.005900 0.00 184.14 2.66 137,972.521.000000

Base 15.005900 0.00 184.14 2.66 137,972.52

22 Dec 2011 28 Dec 2011 USD/DTC 0.02AQUA SECURITIES LP

2,427.000 NHDZ Local 14.995000 0.00 48.54 0.70 36,343.631.000000

Base 14.995000 0.00 48.54 0.70 36,343.63

23 Dec 2011 29 Dec 2011 USD/DTC 0.02BAIRD  ROBERT W. & COMPANY INCORPOR

5,692.000 NHDZ Local 14.889100 0.00 113.84 1.63 84,633.291.000000

Base 14.889100 0.00 113.84 1.63 84,633.29

27 Dec 2011 30 Dec 2011 USD/DTC 0.02J.P. MORGAN SECURITIES INC.

6,854.000 NHDZ Local 14.853800 0.00 137.08 1.96 101,668.911.000000

Base 14.853800 0.00 137.08 1.96 101,668.91
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28 Dec 2011 OPEN USD/DTC 0.02AQUA SECURITIES LP

5,135.000 NHDZ Local 14.703800 0.00 102.70 1.45 75,399.861.000000

Base 14.703800 0.00 102.70 1.45 75,399.86

G3922B107 Total

2,066.54 30.070.00103,327.000 Local 1,562,265.45

Base 0.00 2,066.54 30.07 1,562,265.45

COMMON STOCK USD.01G39300101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLOBAL SOURCES LTD

800.000 NHDG Local 6.770000 0.00 0.00 0.00 5,416.001.000000

Base 6.770000 0.00 0.00 0.00 5,416.00

COMMON STOCKG39319101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGLOBAL INDEMNITY PLC

3,000.000 NHDG Local 18.090000 0.00 0.00 0.00 54,270.001.000000

Base 18.090000 0.00 0.00 0.00 54,270.00

COMMON STOCK USD.01G4095J109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGREENLIGHT CAPITAL RE LTD A

4,800.000 NHDG Local 21.770000 0.00 0.00 0.00 104,496.001.000000

Base 21.770000 0.00 0.00 0.00 104,496.00

COMMON STOCK USD.1G4388N106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHHELEN OF TROY LTD

6,900.000 NHDG Local 26.250000 0.00 0.00 0.00 181,125.001.000000

Base 26.250000 0.00 0.00 0.00 181,125.00

COMMON STOCK USD1.G47791101 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INGERSOLL RAND PLC

2,600.000 NHIH Local 31.481500 0.00 26.00 1.57 81,824.331.000000

Base 31.481500 0.00 26.00 1.57 81,824.33

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

300.000 NHIH Local 31.496700 0.00 3.00 0.18 9,445.831.000000

Base 31.496700 0.00 3.00 0.18 9,445.83



Prepared by State StreetPage 3224

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,200.000 NHHY Local 28.090000 0.00 0.00 0.00 33,708.001.000000

Base 28.090000 0.00 0.00 0.00 33,708.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 26.505000 0.00 6.00 0.62 31,799.381.000000

Base 26.505000 0.00 6.00 0.62 31,799.38

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 31.190000 0.00 0.00 0.00 90,451.001.000000

Base 31.190000 0.00 0.00 0.00 90,451.00

G47791101 Total

35.00 2.370.008,200.000 Local 247,228.54

Base 0.00 35.00 2.37 247,228.54

COMMON STOCK USD.2G491BT108 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.INVESCO LTD

1,700.000 NHIH Local 19.803500 0.00 17.00 0.65 33,648.301.000000

Base 19.803500 0.00 17.00 0.65 33,648.30

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,100.000 NHIH Local 19.675000 0.00 11.00 0.42 21,631.081.000000

Base 19.675000 0.00 11.00 0.42 21,631.08

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,200.000 NHIH Local 19.836700 0.00 12.00 0.46 23,791.581.000000

Base 19.836700 0.00 12.00 0.46 23,791.58

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,300.000 NHHY Local 15.510000 0.00 0.00 0.00 128,733.001.000000

Base 15.510000 0.00 0.00 0.00 128,733.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,300.000 NHDG Local 15.034500 0.00 41.50 2.40 124,742.451.000000

Base 15.034500 0.00 41.50 2.40 124,742.45

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHDM Local 20.100000 0.00 0.00 0.00 80,400.001.000000

Base 20.100000 0.00 0.00 0.00 80,400.00

G491BT108 Total

81.50 3.930.0024,600.000 Local 412,946.41

Base 0.00 81.50 3.93 412,946.41

COMMON STOCK USD.01G5299G106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKNIGHTSBRIDGE TANKERS LTD

4,800.000 NHDG Local 16.330000 0.00 0.00 0.00 78,384.001.000000

Base 16.330000 0.00 0.00 0.00 78,384.00

COMMON STOCKG5315B107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHKOSMOS ENERGY LTD

1,470.000 NHHY Local 11.710000 0.00 0.00 0.00 17,213.701.000000

Base 11.710000 0.00 0.00 0.00 17,213.70

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,470.000 NHDG Local 10.344100 0.00 7.35 0.30 15,198.181.000000

Base 10.344100 0.00 7.35 0.30 15,198.18

G5315B107 Total

7.35 0.300.002,940.000 Local 32,411.88

Base 0.00 7.35 0.30 32,411.88

LTD PART USD.01G54050102 07 Nov 2011 10 Nov 2011 USD/DTC 0.03MR BEAL &COMPANYLAZARD LTD CL A

4,431.000 NHEZ Local 27.204500 0.00 132.93 2.32 120,407.891.000000

Base 27.204500 0.00 132.93 2.32 120,407.89
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08 Nov 2011 14 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

3,988.000 NHEZ Local 27.204800 0.00 119.64 2.09 108,371.011.000000

Base 27.204800 0.00 119.64 2.09 108,371.01

09 Nov 2011 15 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

3,589.000 NHEZ Local 25.544000 0.00 107.67 1.77 91,567.981.000000

Base 25.544000 0.00 107.67 1.77 91,567.98

10 Nov 2011 16 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

8,075.000 NHEZ Local 25.615800 0.00 242.25 3.98 206,601.361.000000

Base 25.615800 0.00 242.25 3.98 206,601.36

11 Nov 2011 16 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

8,067.000 NHEZ Local 25.727300 0.00 242.01 3.99 207,296.131.000000

Base 25.727300 0.00 242.01 3.99 207,296.13

14 Nov 2011 17 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

5,381.000 NHEZ Local 25.042500 0.00 161.43 2.59 134,589.671.000000

Base 25.042500 0.00 161.43 2.59 134,589.67

15 Nov 2011 18 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

5,389.000 NHEZ Local 24.907000 0.00 161.67 2.58 134,059.571.000000

Base 24.907000 0.00 161.67 2.58 134,059.57

16 Nov 2011 21 Nov 2011 USD/DTC 0.03MR BEAL &COMPANY

5,389.000 NHEZ Local 24.639800 0.00 161.67 2.55 132,619.661.000000

Base 24.639800 0.00 161.67 2.55 132,619.66

G54050102 Total

1,329.27 21.870.0044,309.000 Local 1,135,513.27

Base 0.00 1,329.27 21.87 1,135,513.27
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COMMON STOCK USD.01G5753U112 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMAIDEN HOLDINGS LTD

11,300.000 NHDG Local 7.670000 0.00 0.00 0.00 86,671.001.000000

Base 7.670000 0.00 0.00 0.00 86,671.00

COMMON STOCKG5876H105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMARVELL TECHNOLOGY GROUP LTD

9,100.000 NHHY Local 14.530000 0.00 0.00 0.00 132,223.001.000000

Base 14.530000 0.00 0.00 0.00 132,223.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

9,100.000 NHDG Local 14.302700 0.00 45.50 2.50 130,106.571.000000

Base 14.302700 0.00 45.50 2.50 130,106.57

G5876H105 Total

45.50 2.500.0018,200.000 Local 262,329.57

Base 0.00 45.50 2.50 262,329.57

COMMON STOCKG62185106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHMONTPELIER RE HOLDINGS LTD

14,000.000 NHDG Local 18.110000 0.00 0.00 0.00 253,540.001.000000

Base 18.110000 0.00 0.00 0.00 253,540.00

COMMON STOCKG6331P104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALPHA + OMEGA SEMICONDUCTOR

3,300.000 NHDG Local 7.650000 0.00 0.00 0.00 25,245.001.000000

Base 7.650000 0.00 0.00 0.00 25,245.00

COMMON STOCKG6359F103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NABORS INDUSTRIES LTD

2,700.000 NHIH Local 19.916300 0.00 27.00 1.03 53,745.981.000000

Base 19.916300 0.00 27.00 1.03 53,745.98

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 19.760100 0.00 1.00 0.04 1,974.971.000000

Base 19.760100 0.00 1.00 0.04 1,974.97
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,200.000 NHHY Local 12.260000 0.00 0.00 0.00 63,752.001.000000

Base 12.260000 0.00 0.00 0.00 63,752.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 11.789900 0.00 26.00 1.18 61,280.301.000000

Base 11.789900 0.00 26.00 1.18 61,280.30

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,800.000 NHDM Local 19.980000 0.00 0.00 0.00 55,944.001.000000

Base 19.980000 0.00 0.00 0.00 55,944.00

G6359F103 Total

54.00 2.250.0016,000.000 Local 236,697.25

Base 0.00 54.00 2.25 236,697.25

COMMON STOCK USD.01G65773106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHNORDIC AMERICAN TANKERS LTD

10,600.000 NHDG Local 13.440000 0.00 0.00 0.00 142,464.001.000000

Base 13.440000 0.00 0.00 0.00 142,464.00

COMMON STOCK USD.01G67742109 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHONEBEACON INSURANCE GROUP A

4,900.000 NHDG Local 13.790000 0.00 0.00 0.00 67,571.001.000000

Base 13.790000 0.00 0.00 0.00 67,571.00

COMMON STOCK USD.01G67743107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHORIENT EXPRESS HOTELS LTD  A

21,500.000 NHDG Local 7.150000 0.00 0.00 0.00 153,725.001.000000

Base 7.150000 0.00 0.00 0.00 153,725.00

COMMON STOCK USD1.G6852T105 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPARTNERRE LTD

1,200.000 NHHY Local 52.270000 0.00 0.00 0.00 62,724.001.000000

Base 52.270000 0.00 0.00 0.00 62,724.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 50.678800 0.00 6.00 1.17 60,807.391.000000

Base 50.678800 0.00 6.00 1.17 60,807.39

G6852T105 Total

6.00 1.170.002,400.000 Local 123,531.39

Base 0.00 6.00 1.17 123,531.39

COMMON STOCK USD.01G7127P100 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHPLATINUM UNDERWRITERS HLDGS

8,400.000 NHDG Local 31.950000 0.00 0.00 0.00 268,380.001.000000

Base 31.950000 0.00 0.00 0.00 268,380.00

COMMON STOCK USD.08G72457107 19 Dec 2011 22 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITHPRIMUS GUARANTY LTD

1,400.000 NHIH Local 4.468300 0.00 14.00 0.13 6,241.491.000000

Base 4.468300 0.00 14.00 0.13 6,241.49

20 Dec 2011 23 Dec 2011 USD/DTC 0.01MERRILL LYNCH PIERCE FENNER + SMITH

900.000 NHIH Local 4.414800 0.00 9.00 0.08 3,964.241.000000

Base 4.414800 0.00 9.00 0.08 3,964.24

11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,600.000 NHDG Local 5.440000 0.00 0.00 0.00 30,464.001.000000

Base 5.440000 0.00 0.00 0.00 30,464.00

G72457107 Total

23.00 0.210.007,900.000 Local 40,669.73

Base 0.00 23.00 0.21 40,669.73

COMMON STOCK USD1.G7496G103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHRENAISSANCERE HOLDINGS LTD

1,100.000 NHHY Local 63.800000 0.00 0.00 0.00 70,180.001.000000

Base 63.800000 0.00 0.00 0.00 70,180.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 60.830900 0.00 5.50 1.29 66,907.201.000000

Base 60.830900 0.00 5.50 1.29 66,907.20

G7496G103 Total

5.50 1.290.002,200.000 Local 137,087.20

Base 0.00 5.50 1.29 137,087.20

COMMON STOCK USD.01G79978105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSEACUBE CONTAINER LEASING LT

2,400.000 NHDG Local 12.680000 0.00 0.00 0.00 30,432.001.000000

Base 12.680000 0.00 0.00 0.00 30,432.00

COMMON STOCK USD1.G81075106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSHIP FINANCE INTL LTD

10,100.000 NHDG Local 12.930000 0.00 0.00 0.00 130,593.001.000000

Base 12.930000 0.00 0.00 0.00 130,593.00

COMMON STOCK USD.18G81276100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSIGNET JEWELERS LTD

1,900.000 NHHY Local 33.800000 0.00 0.00 0.00 64,220.001.000000

Base 33.800000 0.00 0.00 0.00 64,220.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,900.000 NHDG Local 35.278500 0.00 9.50 1.29 67,018.361.000000

Base 35.278500 0.00 9.50 1.29 67,018.36

G81276100 Total

9.50 1.290.003,800.000 Local 131,238.36

Base 0.00 9.50 1.29 131,238.36

COMMON STOCK NPVG87210103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHUTI WORLDWIDE INC

1,410.000 NHHY Local 13.040000 0.00 0.00 0.00 18,386.401.000000

Base 13.040000 0.00 0.00 0.00 18,386.40
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,410.000 NHDG Local 12.613300 0.00 7.05 0.35 17,777.351.000000

Base 12.613300 0.00 7.05 0.35 17,777.35

G87210103 Total

7.05 0.350.002,820.000 Local 36,163.75

Base 0.00 7.05 0.35 36,163.75

COMMON STOCKG9319H102 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVALIDUS HOLDINGS LTD

1,200.000 NHHY Local 24.920000 0.00 0.00 0.00 29,904.001.000000

Base 24.920000 0.00 0.00 0.00 29,904.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,200.000 NHDG Local 24.149200 0.00 6.00 0.56 28,972.481.000000

Base 24.149200 0.00 6.00 0.56 28,972.48

G9319H102 Total

6.00 0.560.002,400.000 Local 58,876.48

Base 0.00 6.00 0.56 58,876.48

COMMON STOCKG93205113 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHVANTAGE DRILLING CO

39,500.000 NHDG Local 1.280000 0.00 0.00 0.00 50,560.001.000000

Base 1.280000 0.00 0.00 0.00 50,560.00

COMMON STOCK USD.01G94368100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWARNER CHILCOTT PLC CLASS A

1,100.000 NHHY Local 14.300000 0.00 0.00 0.00 15,730.001.000000

Base 14.300000 0.00 0.00 0.00 15,730.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 13.190900 0.00 5.50 0.28 14,504.211.000000

Base 13.190900 0.00 5.50 0.28 14,504.21
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14 Nov 2011 17 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

14,933.000 NHEZ Local 16.977900 0.00 447.99 4.87 253,078.121.000000

Base 16.977900 0.00 447.99 4.87 253,078.12

15 Nov 2011 18 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

14,940.000 NHEZ Local 16.700200 0.00 448.20 4.80 249,047.991.000000

Base 16.700200 0.00 448.20 4.80 249,047.99

16 Nov 2011 21 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

14,940.000 NHEZ Local 16.147600 0.00 448.20 4.64 240,792.301.000000

Base 16.147600 0.00 448.20 4.64 240,792.30

17 Nov 2011 22 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

14,925.000 NHEZ Local 15.512500 0.00 447.75 4.45 231,071.861.000000

Base 15.512500 0.00 447.75 4.45 231,071.86

18 Nov 2011 23 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

14,947.000 NHEZ Local 15.304700 0.00 448.41 4.40 228,306.541.000000

Base 15.304700 0.00 448.41 4.40 228,306.54

21 Nov 2011 25 Nov 2011 USD/DTC 0.03DIRECT ACCESS PARTNERS LLC

14,948.000 NHEZ Local 14.805300 0.00 448.44 4.25 220,856.931.000000

Base 14.805300 0.00 448.44 4.25 220,856.93

G94368100 Total

2,694.49 27.690.0091,833.000 Local 1,453,387.95

Base 0.00 2,694.49 27.69 1,453,387.95

COMMON STOCK USD1.G9618E107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHWHITE MOUNTAINS INSURANCE/WD

152.000 NHHY Local 405.750000 0.00 0.00 0.00 61,674.001.000000

Base 405.750000 0.00 0.00 0.00 61,674.00
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04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

152.000 NHDG Local 395.924700 0.00 0.76 1.16 60,178.631.000000

Base 395.924700 0.00 0.76 1.16 60,178.63

G9618E107 Total

0.76 1.160.00304.000 Local 121,852.63

Base 0.00 0.76 1.16 121,852.63

COMMON STOCK USD.01G98268108 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHXYRATEX LTD

6,900.000 NHDG Local 11.540000 0.00 0.00 0.00 79,626.001.000000

Base 11.540000 0.00 0.00 0.00 79,626.00

COMMON STOCK USD.01G98290102 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.XL GROUP PLC

1,400.000 NHIH Local 20.605700 0.00 14.00 0.55 28,833.431.000000

Base 20.605700 0.00 14.00 0.55 28,833.43

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 20.475700 0.00 15.00 0.59 30,697.961.000000

Base 20.475700 0.00 15.00 0.59 30,697.96

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

5,500.000 NHHY Local 18.800000 0.00 0.00 0.00 103,400.001.000000

Base 18.800000 0.00 0.00 0.00 103,400.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,500.000 NHDG Local 17.950500 0.00 27.50 1.90 98,698.351.000000

Base 17.950500 0.00 27.50 1.90 98,698.35

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 20.880000 0.00 0.00 0.00 60,552.001.000000

Base 20.880000 0.00 0.00 0.00 60,552.00
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G98290102 Total

56.50 3.040.0016,800.000 Local 322,181.74

Base 0.00 56.50 3.04 322,181.74

COMMON STOCKH0023R105 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.ACE LTD

1,400.000 NHIH Local 69.489300 0.00 14.00 1.87 97,269.151.000000

Base 69.489300 0.00 14.00 1.87 97,269.15

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

100.000 NHIH Local 69.380000 0.00 1.00 0.13 6,936.871.000000

Base 69.380000 0.00 1.00 0.13 6,936.87

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,400.000 NHIH Local 69.481100 0.00 14.00 1.87 97,257.671.000000

Base 69.481100 0.00 14.00 1.87 97,257.67

03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

6,200.000 NHHY Local 60.600000 0.00 0.00 0.00 375,720.001.000000

Base 60.600000 0.00 0.00 0.00 375,720.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

6,200.000 NHDG Local 57.825900 0.00 31.00 6.89 358,482.691.000000

Base 57.825900 0.00 31.00 6.89 358,482.69

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,900.000 NHDM Local 70.300000 0.00 0.00 0.00 203,870.001.000000

Base 70.300000 0.00 0.00 0.00 203,870.00

H0023R105 Total

60.00 10.760.0018,200.000 Local 1,139,536.38

Base 0.00 60.00 10.76 1,139,536.38
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COMMON STOCK USD.03H01531104 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALLIED WORLD ASSURANCE CO

800.000 NHHY Local 53.710000 0.00 0.00 0.00 42,968.001.000000

Base 53.710000 0.00 0.00 0.00 42,968.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

800.000 NHDG Local 51.357500 0.00 4.00 0.79 41,081.211.000000

Base 51.357500 0.00 4.00 0.79 41,081.21

H01531104 Total

4.00 0.790.001,600.000 Local 84,049.21

Base 0.00 4.00 0.79 84,049.21

COMMON STOCK CHF10.H2906T109 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGARMIN LTD

1,800.000 NHHY Local 31.770000 0.00 0.00 0.00 57,186.001.000000

Base 31.770000 0.00 0.00 0.00 57,186.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,800.000 NHDG Local 31.207300 0.00 9.00 1.08 56,163.061.000000

Base 31.207300 0.00 9.00 1.08 56,163.06

H2906T109 Total

9.00 1.080.003,600.000 Local 113,349.06

Base 0.00 9.00 1.08 113,349.06

COMMON STOCKH5833N103 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.NOBLE CORP

800.000 NHIH Local 37.187500 0.00 8.00 0.57 29,741.431.000000

Base 37.187500 0.00 8.00 0.57 29,741.43

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

1,500.000 NHIH Local 37.199700 0.00 15.00 1.07 55,783.481.000000

Base 37.199700 0.00 15.00 1.07 55,783.48
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15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,300.000 NHDM Local 37.110000 0.00 0.00 0.00 85,353.001.000000

Base 37.110000 0.00 0.00 0.00 85,353.00

H5833N103 Total

23.00 1.640.004,600.000 Local 170,877.91

Base 0.00 23.00 1.64 170,877.91

COMMON STOCKH84989104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TE CONNECTIVITY LTD

3,800.000 NHIH Local 34.325700 0.00 38.00 2.50 130,397.161.000000

Base 34.325700 0.00 38.00 2.50 130,397.16

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

3,800.000 NHDM Local 34.490000 0.00 0.00 0.00 131,062.001.000000

Base 34.490000 0.00 0.00 0.00 131,062.00

H84989104 Total

38.00 2.500.007,600.000 Local 261,459.16

Base 0.00 38.00 2.50 261,459.16

COMMON STOCK CHF6.7H89128104 16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.TYCO INTERNATIONAL LTD

2,600.000 NHIH Local 46.017600 0.00 26.00 2.30 119,617.461.000000

Base 46.017600 0.00 26.00 2.30 119,617.46

16 Nov 2011 21 Nov 2011 USD/DTC 0.01LIQUIDNETINC

1,300.000 NHIH Local 45.987700 0.00 13.00 1.15 59,769.861.000000

Base 45.987700 0.00 13.00 1.15 59,769.86

16 Nov 2011 21 Nov 2011 USD/DTC 0.01ITG INC.

100.000 NHIH Local 46.740000 0.00 1.00 0.09 4,672.911.000000

Base 46.740000 0.00 1.00 0.09 4,672.91
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03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

8,700.000 NHHY Local 40.750000 0.00 0.00 0.00 354,525.001.000000

Base 40.750000 0.00 0.00 0.00 354,525.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

8,700.000 NHDG Local 39.075300 0.00 43.50 6.53 339,905.081.000000

Base 39.075300 0.00 43.50 6.53 339,905.08

15 Nov 2011 15 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

4,000.000 NHDM Local 46.060000 0.00 0.00 0.00 184,240.001.000000

Base 46.060000 0.00 0.00 0.00 184,240.00

H89128104 Total

83.50 10.070.0025,400.000 Local 1,062,730.31

Base 0.00 83.50 10.07 1,062,730.31

COMMON STOCK USD.01L3466T104 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHFLAGSTONE REINSURANCE HOLDIN

11,000.000 NHDG Local 8.270000 0.00 0.00 0.00 90,970.001.000000

Base 8.270000 0.00 0.00 0.00 90,970.00

COMMON STOCK ILS.000M0861T100 22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHALVARION LTD

9,700.000 NHHJ Local 0.910000 0.00 0.00 0.00 8,827.001.000000

Base 0.910000 0.00 0.00 0.00 8,827.00

COMMON STOCK ILS.01M15342104 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCAUDIOCODES LTD

7,100.000 NHIL Local 3.350100 0.00 71.00 0.46 23,714.251.000000

Base 3.350100 0.00 71.00 0.46 23,714.25

23 Nov 2011 29 Nov 2011 USD/DTC 0.01INVESTMENT TECHNOLOGY GROUP INC.

2,200.000 NHIL Local 3.265500 0.00 22.00 0.14 7,161.961.000000

Base 3.265500 0.00 22.00 0.14 7,161.96
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22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

9,300.000 NHHJ Local 3.380000 0.00 0.00 0.00 31,434.001.000000

Base 3.380000 0.00 0.00 0.00 31,434.00

M15342104 Total

93.00 0.600.0018,600.000 Local 62,310.21

Base 0.00 93.00 0.60 62,310.21

COMMON STOCK ILS.05M52020100 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCGIVEN IMAGING LTD

1,300.000 NHIL Local 16.709200 0.00 17.55 0.42 21,703.991.000000

Base 16.709200 0.00 17.55 0.42 21,703.99

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

1,300.000 NHHJ Local 16.880000 0.00 0.00 0.00 21,944.001.000000

Base 16.880000 0.00 0.00 0.00 21,944.00

M52020100 Total

17.55 0.420.002,600.000 Local 43,647.99

Base 0.00 17.55 0.42 43,647.99

COMMON STOCK USD1.M87245102 22 Nov 2011 28 Nov 2011 USD/DTC 0.01CREDIT SUISSE SECURITIES (USA) LLCSYNERON MEDICAL LTD

2,600.000 NHIL Local 10.378500 0.00 35.10 0.52 26,948.481.000000

Base 10.378500 0.00 35.10 0.52 26,948.48

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

2,600.000 NHHJ Local 10.630000 0.00 0.00 0.00 27,638.001.000000

Base 10.630000 0.00 0.00 0.00 27,638.00

M87245102 Total

35.10 0.520.005,200.000 Local 54,586.48

Base 0.00 35.10 0.52 54,586.48
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COMMON STOCK EUR.02N22717107 27 Oct 2011 01 Nov 2011 USD/DTC 0.03BROADCORTCAPITAL (THRU ML)CORE LABORATORIES N.V.

5,300.000 NHHP Local 108.243700 0.00 159.00 11.01 573,521.601.000000

Base 108.243700 0.00 159.00 11.01 573,521.60

28 Oct 2011 02 Nov 2011 USD/DTC 0.03BROADCORTCAPITAL (THRU ML)

10,508.000 NHHP Local 109.988500 0.00 315.24 22.19 1,155,421.731.000000

Base 109.988500 0.00 315.24 22.19 1,155,421.73

19 Dec 2011 22 Dec 2011 USD/DTC 0.02WILLIAMS CAPITAL GROUP LP (THE)

380.000 NHEU Local 115.035300 0.00 5.70 0.84 43,706.871.000000

Base 115.035300 0.00 5.70 0.84 43,706.87

N22717107 Total

479.94 34.040.0016,188.000 Local 1,772,650.20

Base 0.00 479.94 34.04 1,772,650.20

COMMON STOCKN53745100 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHLYONDELLBASELL INDU CL A

5,200.000 NHHY Local 24.430000 0.00 0.00 0.00 127,036.001.000000

Base 24.430000 0.00 0.00 0.00 127,036.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

5,200.000 NHDG Local 24.868200 0.00 26.00 2.49 129,286.151.000000

Base 24.868200 0.00 26.00 2.49 129,286.15

N53745100 Total

26.00 2.490.0010,400.000 Local 256,322.15

Base 0.00 26.00 2.49 256,322.15

COMMON STOCK USD.1N6748L102 28 Oct 2011 02 Nov 2011 USD/DTC 0.03WEEDEN + CO.ORTHOFIX INTERNATIONAL NV

5,876.000 NHDY Local 36.041600 0.00 176.28 4.07 211,600.091.000000

Base 36.041600 0.00 176.28 4.07 211,600.09
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COMMON STOCK EUR.01N72482107 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHQIAGEN N.V.

4,200.000 NHHY Local 13.830000 0.00 0.00 0.00 58,086.001.000000

Base 13.830000 0.00 0.00 0.00 58,086.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

4,200.000 NHDG Local 13.217600 0.00 21.00 1.07 55,491.851.000000

Base 13.217600 0.00 21.00 1.07 55,491.85

N72482107 Total

21.00 1.070.008,400.000 Local 113,577.85

Base 0.00 21.00 1.07 113,577.85

COMMON STOCK NPVP16994132 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBANCO LATINOAMERICANO COME E

6,200.000 NHDG Local 17.040000 0.00 0.00 0.00 105,648.001.000000

Base 17.040000 0.00 0.00 0.00 105,648.00

COMMON STOCK USD.01P94398107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHULTRAPETROL (BAHAMAS) LTD

4,700.000 NHDG Local 2.450000 0.00 0.00 0.00 11,515.001.000000

Base 2.450000 0.00 0.00 0.00 11,515.00

COMMON STOCK USD.01V3267N107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEXCEL MARITIME CARRIERS LTD

10,300.000 NHDG Local 2.140000 0.00 0.00 0.00 22,042.001.000000

Base 2.140000 0.00 0.00 0.00 22,042.00

COMMON STOCK USD.01V7780T103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHROYAL CARIBBEAN CRUISES LTD

1,100.000 NHHY Local 21.640000 0.00 0.00 0.00 23,804.001.000000

Base 21.640000 0.00 0.00 0.00 23,804.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

1,100.000 NHDG Local 20.058600 0.00 5.50 0.43 22,058.531.000000

Base 20.058600 0.00 5.50 0.43 22,058.53
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21 Oct 2011 26 Oct 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

8,839.000 NHIB Local 27.313200 0.00 265.17 4.64 241,151.561.000000

Base 27.313200 0.00 265.17 4.64 241,151.56

08 Nov 2011 14 Nov 2011 USD/DTC 0.03IVY SECURITIES, INC.

4,662.000 NHIB Local 28.665400 0.00 139.86 2.57 133,495.661.000000

Base 28.665400 0.00 139.86 2.57 133,495.66

30 Nov 2011 05 Dec 2011 USD/DTC 0.03LOOP CAPITAL MARKETS

7,102.000 NHIB Local 26.946600 0.00 213.06 3.68 191,158.011.000000

Base 26.946600 0.00 213.06 3.68 191,158.01

20 Dec 2011 23 Dec 2011 USD/DTC 0.03CABRERA CAPITAL MARKETS

23,045.000 NHIB Local 23.878500 0.00 691.35 10.57 549,578.111.000000

Base 23.878500 0.00 691.35 10.57 549,578.11

V7780T103 Total

1,314.94 21.890.0045,848.000 Local 1,161,245.87

Base 0.00 1,314.94 21.89 1,161,245.87

COMMON STOCKY0553W103 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHBALTIC TRADING LTD

3,500.000 NHDG Local 5.090000 0.00 0.00 0.00 17,815.001.000000

Base 5.090000 0.00 0.00 0.00 17,815.00

COMMON STOCK USD.01Y2065G105 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHDHT HOLDINGS INC

14,500.000 NHDG Local 1.700000 0.00 0.00 0.00 24,650.001.000000

Base 1.700000 0.00 0.00 0.00 24,650.00

COMMON STOCK USD.01Y2187A101 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHEAGLE BULK SHIPPING INC

14,200.000 NHDG Local 1.440000 0.00 0.00 0.00 20,448.001.000000

Base 1.440000 0.00 0.00 0.00 20,448.00
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COMMON STOCK USD.01Y2685T107 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHGENCO SHIPPING + TRADING LTD

6,800.000 NHDG Local 7.770000 0.00 0.00 0.00 52,836.001.000000

Base 7.770000 0.00 0.00 0.00 52,836.00

COMMON STOCK USD.01Y2693R101 19 Dec 2011 22 Dec 2011 USD/DTC 0.02HEEVERS &CO. INC.GENERAL MARITIME CORP

14,540.000 NHHZ Local 0.016000 0.00 218.10 0.01 14.531.000000

Base 0.016000 0.00 218.10 0.01 14.53

GDRY5217N118 23 Nov 2011 29 Nov 2011 USD/DTC 0.02CREDIT SUISSE SECURITIES (USA) LLCLARSEN + TOUBRO GDR REG S

18,800.000 NHIL Local 23.150000 0.00 282.00 8.36 434,929.641.000000

Base 23.150000 0.00 282.00 8.36 434,929.64

22 Nov 2011 22 Nov 2011 USD/DTCASSET TRANSFER AT MARKET NON CASH

18,800.000 NHHJ Local 23.650000 0.00 0.00 0.00 444,620.001.000000

Base 23.650000 0.00 0.00 0.00 444,620.00

Y5217N118 Total

282.00 8.360.0037,600.000 Local 879,549.64

Base 0.00 282.00 8.36 879,549.64

COMMON STOCK USD.01Y7542C106 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHSCORPIO TANKERS INC

5,500.000 NHDG Local 5.440000 0.00 0.00 0.00 29,920.001.000000

Base 5.440000 0.00 0.00 0.00 29,920.00

COMMON STOCKY8564W103 03 Oct 2011 03 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEEKAY CORP

700.000 NHHY Local 22.610000 0.00 0.00 0.00 15,827.001.000000

Base 22.610000 0.00 0.00 0.00 15,827.00

04 Oct 2011 07 Oct 2011 USD/DTC 0.01WILLIAMS CAPITAL GROUP LP (THE)

700.000 NHDG Local 21.475700 0.00 3.50 0.29 15,029.201.000000

Base 21.475700 0.00 3.50 0.29 15,029.20
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Y8564W103 Total

3.50 0.290.001,400.000 Local 30,856.20

Base 0.00 3.50 0.29 30,856.20

COMMON STOCK USD.01Y8565N102 11 Oct 2011 11 Oct 2011 USD/DTCASSET TRANSFER AT MARKET NON CASHTEEKAY TANKERS LTD CLASS A

9,500.000 NHDG Local 4.440000 0.00 0.00 0.00 42,180.001.000000

Base 4.440000 0.00 0.00 0.00 42,180.00

US DOLLAR  Total

0.00Local127,060,693.409

0.00Base

8,210.42

8,210.42

205,850.62

205,850.62

857,162,333.76

857,162,333.76

EQUITY  Total

209,356,631.209
Base 0.00 343,296.59 30,616.87 1,176,365,649.97

FIXED INCOME
US DOLLAR

1%   30 Dec 201800164YAD9 30 Sep 2011 USD/OTHPAYDOWNAMC NETWORKS INC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 -2,500.001.000000

Base 100.000000 0.00 0.00 0.00 -2,500.00

30 Dec 2011 OPEN USD/OTH4 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
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00164YAD9 Total

0.00 0.000.002,500.000 Local 2,500.00

Base 0.00 0.00 0.00 2,500.00

6.7%   15 Nov 201300206RAP7 19 Oct 2011 24 Oct 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONAT&T INC

500,000.000 NHHW Local 111.144000 14,795.83 0.00 0.00 555,720.001.000000

Base 111.144000 14,795.83 0.00 0.00 555,720.00

3.875%   15 Aug 202100206RAZ5 19 Oct 2011 24 Oct 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCAT&T INC

125,000.000 NHHW Local 104.576000 888.02 0.00 0.00 130,720.001.000000

Base 104.576000 888.02 0.00 0.00 130,720.00

26 Oct 2011 31 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

495,000.000 NHFI Local 104.169000 3,889.53 0.00 0.00 515,636.551.000000

Base 104.169000 3,889.53 0.00 0.00 515,636.55

26 Oct 2011 31 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,530,000.000 NHHW Local 104.441000 12,022.19 0.00 0.00 1,597,947.301.000000

Base 104.441000 12,022.19 0.00 0.00 1,597,947.30

00206RAZ5 Total

0.00 0.0016,799.742,150,000.000 Local 2,244,303.85

Base 16,799.74 0.00 0.00 2,244,303.85

1%   12 Mar 201600212UAC1 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNATI ACQUISITION I CORP

511.710 NHHL Local 100.000000 0.00 0.00 0.00 511.711.000000

Base 100.000000 0.00 0.00 0.00 511.71

5.6%   30 Nov 2017002819AB6 19 Oct 2011 24 Oct 2011 USD/DTCCORTVIEW CAPITAL LLCABBOTT LABORATORIES

125,000.000 NHHW Local 118.723000 2,800.00 0.00 0.00 148,403.751.000000

Base 118.723000 2,800.00 0.00 0.00 148,403.75
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1%   01 Mar 201800485CAK3 31 Oct 2011 31 Oct 2011 USD/OTHPAYDOWNACOSTA INC

1,691.690 NHHL Local 100.000000 0.00 0.00 0.00 1,691.691.000000

Base 100.000000 0.00 0.00 0.00 1,691.69

1%   18 Dec 201700769EAK6 30 Dec 2011 OPEN USD/OTH4 PAYDOWNADVANTAGE SALES + MARKETING

1,510.900 NHHL Local 100.000000 0.00 0.00 0.00 1,510.901.000000

Base 100.000000 0.00 0.00 0.00 1,510.90

1%   01 Jun 201800809DAJ3 15 Dec 2011 23 Dec 2011 USD/OTH8 PAYDOWNAES CORP

2,506.270 NHHM Local 100.000000 0.00 0.00 0.00 2,506.271.000000

Base 100.000000 0.00 0.00 0.00 2,506.27

5%   16 Jul 201500828KAF2 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNAFFINION GROUP INC

2,514.670 NHHM Local 100.000000 0.00 0.00 0.00 2,514.671.000000

Base 100.000000 0.00 0.00 0.00 2,514.67

1%   21 Oct 201601168BAQ4 30 Dec 2011 OPEN USD/OTH4 PAYDOWNALASKA COMMUNICATIONS SYS  HLD

4,259.450 NHHL Local 100.000000 0.00 0.00 0.00 4,259.451.000000

Base 100.000000 0.00 0.00 0.00 4,259.45

7.625%   15 Feb 2018014477AL7 13 Oct 2011 14 Oct 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)ALERIS INTL INC

2,962,000.000 NHFS Local 100.901164 36,387.35 0.00 0.00 2,988,692.501.000000

Base 100.901164 36,387.35 0.00 0.00 2,988,692.50

1%   07 Jul 201701642UAB1 12 Oct 2011 12 Oct 2011 USD/OTHSTATE STREET BANK AND TRUSTALKERMES INC

1,525,552.420 NHHL Local 100.000000 0.00 0.00 0.00 1,525,552.421.000000

Base 100.000000 0.00 0.00 0.00 1,525,552.42

1%   30 Sep 201601862LAF5 02 Dec 2011 02 Dec 2011 USD/OTHPAYDOWNALLIANCE LAUNDRY SYS LLC

9,160.020 NHHL Local 100.000000 0.00 0.00 0.00 9,160.021.000000

Base 100.000000 0.00 0.00 0.00 9,160.02
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30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

10,992.020 NHHL Local 100.000000 0.00 0.00 0.00 10,992.021.000000

Base 100.000000 0.00 0.00 0.00 10,992.02

01862LAF5 Total

0.00 0.000.0020,152.040 Local 20,152.04

Base 0.00 0.00 0.00 20,152.04

9.7%   10 Nov 201802209SAD5 19 Oct 2011 24 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLCALTRIA GROUP INC

50,000.000 NHHW Local 132.016000 2,209.44 0.00 0.00 66,008.001.000000

Base 132.016000 2,209.44 0.00 0.00 66,008.00

7.3%   20 Aug 20130258M0CY3 19 Oct 2011 24 Oct 2011 USD/DTCGOLDMAN SACHS + COAMER EXPRESS CREDIT CO

225,000.000 NHHW Local 109.390000 2,920.00 0.00 0.00 246,127.501.000000

Base 109.390000 2,920.00 0.00 0.00 246,127.50

1%   14 Apr 201803073JAL8 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNAMERISTAR CASINOS INC

3,205.070 NHHL Local 100.000000 0.00 0.00 0.00 3,205.071.000000

Base 100.000000 0.00 0.00 0.00 3,205.07

4.1%   15 Jun 2021031162BG4 19 Oct 2011 24 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLCAMGEN INC

125,000.000 NHHW Local 107.689000 1,622.92 0.00 0.00 134,611.251.000000

Base 107.689000 1,622.92 0.00 0.00 134,611.25

5.375%   15 Jan 202003523TAN8 19 Oct 2011 24 Oct 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCANHEUSER BUSCH INBEV WOR

150,000.000 NHHW Local 116.938000 2,217.19 0.00 0.00 175,407.001.000000

Base 116.938000 2,217.19 0.00 0.00 175,407.00

8.625%   01 May 201603852UAA4 27 Oct 2011 01 Nov 2011 USD/DTCBARCLAYS CAPITAL INCARAMARK HOLDINGS CORP

1,937,000.000 NHFS Local 104.750000 0.00 0.00 0.00 2,029,007.501.000000

Base 104.750000 0.00 0.00 0.00 2,029,007.50
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1%   07 May 201604523JAL2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNASPECT SOFTWARE INC

3,281.860 NHHL Local 100.000000 0.00 0.00 0.00 3,281.861.000000

Base 100.000000 0.00 0.00 0.00 3,281.86

5.5%   24 May 201804649VAE0 30 Nov 2011 30 Nov 2011 USD/OTHPAYDOWNASURION LLC

25,000.000 NHHM Local 100.000000 0.00 0.00 0.00 25,000.001.000000

Base 100.000000 0.00 0.00 0.00 25,000.00

30 Nov 2011 30 Nov 2011 USD/OTHPAYDOWN

25,798.500 NHHL Local 100.000000 0.00 0.00 0.00 25,798.501.000000

Base 100.000000 0.00 0.00 0.00 25,798.50

04649VAE0 Total

0.00 0.000.0050,798.500 Local 50,798.50

Base 0.00 0.00 0.00 50,798.50

1%   27 Apr 201704962CAH4 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNATTACHMATE CORP

14,014.870 NHHL Local 100.000000 0.00 0.00 0.00 14,014.871.000000

Base 100.000000 0.00 0.00 0.00 14,014.87

1%   30 Apr 201604962UAH4 31 Oct 2011 USD/OTHPAYDOWNATRIUM COS INC

4,969.130 NHHL Local 100.000000 0.00 0.00 0.00 4,969.131.000000

Base 100.000000 0.00 0.00 0.00 4,969.13

31 Oct 2011 CANCEL USD/OTHPAYDOWN

-4,969.130 NHHL Local 100.000000 0.00 0.00 0.00 -4,969.131.000000

Base 100.000000 0.00 0.00 0.00 -4,969.13

31 Oct 2011 01 Nov 2011 USD/OTH1 PAYDOWN

4,969.130 NHHL Local 100.000000 0.00 0.00 0.00 4,969.131.000000

Base 100.000000 0.00 0.00 0.00 4,969.13
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04962UAH4 Total

0.00 0.000.004,969.130 Local 4,969.13

Base 0.00 0.00 0.00 4,969.13

1%   26 Oct 201705349UAP7 30 Dec 2011 OPEN USD/OTH4 PAYDOWNAVAYA INC

5,255.560 NHHM Local 100.000000 0.00 0.00 0.00 5,255.561.000000

Base 100.000000 0.00 0.00 0.00 5,255.56

30 Dec 2011 USD/OTHPAYDOWN

5,241.780 NHHM Local 100.000000 0.00 0.00 0.00 5,241.781.000000

Base 100.000000 0.00 0.00 0.00 5,241.78

30 Dec 2011 CANCEL USD/OTHPAYDOWN

-5,241.780 NHHM Local 100.000000 0.00 0.00 0.00 -5,241.781.000000

Base 100.000000 0.00 0.00 0.00 -5,241.78

05349UAP7 Total

0.00 0.000.005,255.560 Local 5,255.56

Base 0.00 0.00 0.00 5,255.56

3.125%   01 Oct 201505565QBN7 22 Nov 2011 28 Nov 2011 USD/DTCMORGAN STANLEY & CO. INCORPORATED/RBP CAPITAL MARKETS PLC

5,000,000.000 NHFJ Local 103.691000 24,739.58 0.00 0.00 5,184,550.001.000000

Base 103.691000 24,739.58 0.00 0.00 5,184,550.00

1%   04 Jun 201405568CAD8 05 Dec 2011 USD/OTHPAYDOWNBRSP LLC

182,508.690 NHHL Local 100.000000 0.00 0.00 0.00 182,508.691.000000

Base 100.000000 0.00 0.00 0.00 182,508.69

05 Dec 2011 CANCEL USD/OTHPAYDOWN

-182,508.690 NHHL Local 100.000000 0.00 0.00 0.00 -182,508.691.000000

Base 100.000000 0.00 0.00 0.00 -182,508.69



Prepared by State StreetPage 3249

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

05 Dec 2011 USD/OTHPAYDOWN

738,300.690 NHHM Local 100.000000 0.00 0.00 0.00 738,300.691.000000

Base 100.000000 0.00 0.00 0.00 738,300.69

05 Dec 2011 CANCEL USD/OTHPAYDOWN

-738,300.690 NHHM Local 100.000000 0.00 0.00 0.00 -738,300.691.000000

Base 100.000000 0.00 0.00 0.00 -738,300.69

05 Dec 2011 07 Dec 2011 USD/OTH2 PAYDOWN

182,507.150 NHHL Local 100.000000 0.00 0.00 0.00 182,507.151.000000

Base 100.000000 0.00 0.00 0.00 182,507.15

05 Dec 2011 07 Dec 2011 USD/OTH2 PAYDOWN

738,294.470 NHHM Local 100.000000 0.00 0.00 0.00 738,294.471.000000

Base 100.000000 0.00 0.00 0.00 738,294.47

05568CAD8 Total

0.00 0.000.00920,801.620 Local 920,801.62

Base 0.00 0.00 0.00 920,801.62

1%   19 Dec 201605570UAL6 30 Dec 2011 OPEN USD/OTH4 PAYDOWNBNY CONVERGEX GROUP LLC

13,400.410 NHHL Local 100.000000 0.00 0.00 0.00 13,400.411.000000

Base 100.000000 0.00 0.00 0.00 13,400.41

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

69,356.070 NHHM Local 100.000000 0.00 0.00 0.00 69,356.071.000000

Base 100.000000 0.00 0.00 0.00 69,356.07

05570UAL6 Total

0.00 0.000.0082,756.480 Local 82,756.48

Base 0.00 0.00 0.00 82,756.48
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1%   17 Dec 201605570UAP7 30 Dec 2011 OPEN USD/OTH4 PAYDOWNBNY CONVERGEX GROUP LLC

286.620 NHHL Local 100.000000 0.00 0.00 0.00 286.621.000000

Base 100.000000 0.00 0.00 0.00 286.62

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

1,483.460 NHHM Local 100.000000 0.00 0.00 0.00 1,483.461.000000

Base 100.000000 0.00 0.00 0.00 1,483.46

05570UAP7 Total

0.00 0.000.001,770.080 Local 1,770.08

Base 0.00 0.00 0.00 1,770.08

5%   13 May 202106051GEH8 14 Oct 2011 19 Oct 2011 USD/DTCBANK OF AMERICA SECURITIES LLCBANK OF AMERICA CORP

2,305,000.000 NHFI Local 89.486000 49,941.67 0.00 0.00 2,062,652.301.000000

Base 89.486000 49,941.67 0.00 0.00 2,062,652.30

14 Oct 2011 19 Oct 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

2,880,000.000 NHHW Local 89.486000 62,400.00 0.00 0.00 2,577,196.801.000000

Base 89.486000 62,400.00 0.00 0.00 2,577,196.80

06051GEH8 Total

0.00 0.00112,341.675,185,000.000 Local 4,639,849.10

Base 112,341.67 0.00 0.00 4,639,849.10

1%   12 Aug 201306851QAC3 19 Oct 2011 19 Oct 2011 USD/OTHPAYDOWNBARRINGTON BROADCASTING GROUP

9,964.050 NHHM Local 100.000000 0.00 0.00 0.00 9,964.051.000000

Base 100.000000 0.00 0.00 0.00 9,964.05

21 Nov 2011 21 Nov 2011 USD/OTHPAYDOWN

9,964.050 NHHM Local 100.000000 0.00 0.00 0.00 9,964.051.000000

Base 100.000000 0.00 0.00 0.00 9,964.05
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14 Dec 2011 14 Dec 2011 USD/OTHPAYDOWN

664,832.100 NHHM Local 100.000000 0.00 0.00 0.00 664,832.101.000000

Base 100.000000 0.00 0.00 0.00 664,832.10

14 Dec 2011 14 Dec 2011 USD/OTHPAYDOWN

93,364.100 NHHM Local 100.000010 0.00 0.00 0.00 93,364.111.000000

Base 100.000010 0.00 0.00 0.00 93,364.11

06851QAC3 Total

0.00 0.000.00778,124.300 Local 778,124.31

Base 0.00 0.00 0.00 778,124.31

7.75%   15 Feb 201906985PAG5 11 Nov 2011 15 Nov 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)BASIC ENERGY SERVICES

1,801,000.000 NHFS Local 100.781787 33,343.51 0.00 0.00 1,815,080.001.000000

Base 100.781787 33,343.51 0.00 0.00 1,815,080.00

3.75%   15 Aug 2021084670BC1 19 Oct 2011 24 Oct 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPBERKSHIRE HATHAWAY INC

125,000.000 NHHW Local 100.913000 898.44 0.00 0.00 126,141.251.000000

Base 100.913000 898.44 0.00 0.00 126,141.25

26 Oct 2011 31 Oct 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

975,000.000 NHFI Local 102.078000 7,718.75 0.00 0.00 995,260.501.000000

Base 102.078000 7,718.75 0.00 0.00 995,260.50

26 Oct 2011 31 Oct 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

1,520,000.000 NHHW Local 102.078000 12,033.33 0.00 0.00 1,551,585.601.000000

Base 102.078000 12,033.33 0.00 0.00 1,551,585.60

084670BC1 Total

0.00 0.0020,650.522,620,000.000 Local 2,672,987.35

Base 20,650.52 0.00 0.00 2,672,987.35
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1%   30 Jun 201408873PAB7 30 Dec 2011 OPEN USD/OTH4 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

7.625%   15 Feb 2019095699AA2 12 Dec 2011 16 Dec 2011 USD/DTC4 EXCHANGE OFFER (NON CASH)DEL MONTE FOODS CO

3,376,000.000 NHFS Local 101.349007 83,661.50 0.00 0.00 3,421,542.501.000000

Base 101.349007 83,661.50 0.00 0.00 3,421,542.50

3.25%   27 Oct 2014097014AK0 19 Oct 2011 24 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLCBOEING CAPITAL CORP

125,000.000 NHHW Local 106.486000 1,997.40 0.00 0.00 133,107.501.000000

Base 106.486000 1,997.40 0.00 0.00 133,107.50

1%   03 Aug 201709950EAD2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNBOOZ 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 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNBRICKMAN GROUP HOLDINGS INC

3,918.100 NHHL Local 100.000000 0.00 0.00 0.00 3,918.101.000000

Base 100.000000 0.00 0.00 0.00 3,918.10

1%   16 Mar 201711162WAL4 30 Dec 2011 OPEN USD/OTH4 PAYDOWNBROCK HLDGS III INC

2,942.970 NHHL Local 100.000000 0.00 0.00 0.00 2,942.971.000000

Base 100.000000 0.00 0.00 0.00 2,942.97

1%   19 Oct 2016121206AG1 30 Dec 2011 OPEN USD/OTH4 PAYDOWNBURGER KING CORP

36,883.830 NHHL Local 100.000000 0.00 0.00 0.00 36,883.831.000000

Base 100.000000 0.00 0.00 0.00 36,883.83

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

26,315.790 NHHM Local 100.000000 0.00 0.00 0.00 26,315.791.000000

Base 100.000000 0.00 0.00 0.00 26,315.79
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121206AG1 Total

0.00 0.000.0063,199.620 Local 63,199.62

Base 0.00 0.00 0.00 63,199.62

1%   01 Aug 201412532DAC7 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNC G JCF CORP

107,329.060 NHHM Local 100.000000 0.00 0.00 0.00 107,329.061.000000

Base 100.000000 0.00 0.00 0.00 107,329.06

8.875%   15 Jul 201512543DAF7 08 Nov 2011 14 Nov 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDCHS/COMMUNITY HEALTH SYS

1,188,000.000 NHFS Local 104.125000 34,852.13 0.00 0.00 1,237,005.001.000000

Base 104.125000 34,852.13 0.00 0.00 1,237,005.00

1%   25 Jan 201712543KAE4 30 Dec 2011 OPEN USD/OTH4 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

1%   18 Jul 201412564VAC8 12 Dec 2011 13 Dec 2011 USD/OTH1 PAYDOWNC L  THOMAS INC

364,917.830 NHHM Local 100.000000 0.00 0.00 0.00 364,917.831.000000

Base 100.000000 0.00 0.00 0.00 364,917.83

12 Dec 2011 13 Dec 2011 USD/OTH1 PAYDOWN

702.060 NHHM Local 100.000000 0.00 0.00 0.00 702.061.000000

Base 100.000000 0.00 0.00 0.00 702.06

12 Dec 2011 13 Dec 2011 USD/OTH1 PAYDOWN

170,294.990 NHHM Local 100.000000 0.00 0.00 0.00 170,294.991.000000

Base 100.000000 0.00 0.00 0.00 170,294.99

12 Dec 2011 13 Dec 2011 USD/OTH1 PAYDOWN

194,622.840 NHHM Local 100.000000 0.00 0.00 0.00 194,622.841.000000

Base 100.000000 0.00 0.00 0.00 194,622.84
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12564VAC8 Total

0.00 0.000.00730,537.720 Local 730,537.72

Base 0.00 0.00 0.00 730,537.72

1%   30 Sep 201612622GAD9 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNCNO FINL GROUP INC

28,310.340 NHHL Local 100.000000 0.00 0.00 0.00 28,310.341.000000

Base 100.000000 0.00 0.00 0.00 28,310.34

1%   01 Apr 201813134MAW3 30 Dec 2011 OPEN USD/OTH4 PAYDOWNCALPINE CORP

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 Dec 2011 OPEN USD/OTH5 PAYDOWN

5,634.400 NHHM Local 100.000000 0.00 0.00 0.00 5,634.401.000000

Base 100.000000 0.00 0.00 0.00 5,634.40

13134MAW3 Total

0.00 0.000.007,765.740 Local 7,765.74

Base 0.00 0.00 0.00 7,765.74

4.5%   01 Apr 201813134MAY9 30 Dec 2011 OPEN USD/OTH4 PAYDOWNCALPINE CORP

2,356.500 NHHL Local 100.000000 0.00 0.00 0.00 2,356.501.000000

Base 100.000000 0.00 0.00 0.00 2,356.50

30 Dec 2011 OPEN USD/OTH5 PAYDOWN

4,375.000 NHHM Local 100.000000 0.00 0.00 0.00 4,375.001.000000

Base 100.000000 0.00 0.00 0.00 4,375.00

13134MAY9 Total

0.00 0.000.006,731.500 Local 6,731.50

Base 0.00 0.00 0.00 6,731.50
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9.25%   01 Jul 201713959RAA2 01 Nov 2011 02 Nov 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)CAPELLA HEALTHCARE

4,248,000.000 NHFS Local 104.247867 130,980.00 0.00 0.00 4,428,449.401.000000

Base 104.247867 130,980.00 0.00 0.00 4,428,449.40

1%   11 Mar 201713973UAG4 01 Nov 2011 02 Nov 2011 USD/OTH1 PAYDOWNCAPITAL AUTOMOTIVE L P

9,167.750 NHHL Local 100.000000 0.00 0.00 0.00 9,167.751.000000

Base 100.000000 0.00 0.00 0.00 9,167.75

14 Nov 2011 14 Nov 2011 USD/OTHPAYDOWN

12,269.490 NHHL Local 100.000000 0.00 0.00 0.00 12,269.491.000000

Base 100.000000 0.00 0.00 0.00 12,269.49

23 Nov 2011 25 Nov 2011 USD/OTH2 PAYDOWN

23,454.570 NHHL Local 100.000000 0.00 0.00 0.00 23,454.571.000000

Base 100.000000 0.00 0.00 0.00 23,454.57

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

4,250.360 NHHL Local 100.000000 0.00 0.00 0.00 4,250.361.000000

Base 100.000000 0.00 0.00 0.00 4,250.36

13973UAG4 Total

0.00 0.000.0049,142.170 Local 49,142.17

Base 0.00 0.00 0.00 49,142.17

1%   25 Feb 201714173VAC7 29 Dec 2011 OPEN USD/OTH5 PAYDOWNCARESTREAM HEALTH INC

2,783.120 NHHL Local 100.000000 0.00 0.00 0.00 2,783.121.000000

Base 100.000000 0.00 0.00 0.00 2,783.12

2.5%   03 Jul 201415131YAC9 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNCENGAGE LEARNING INC

2,503.130 NHHL Local 100.000000 0.00 0.00 0.00 2,503.131.000000

Base 100.000000 0.00 0.00 0.00 2,503.13
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1%   06 Sep 201616117LAX7 30 Dec 2011 30 Dec 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 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

5,074.600 NHHM Local 100.000000 0.00 0.00 0.00 5,074.601.000000

Base 100.000000 0.00 0.00 0.00 5,074.60

16117LAX7 Total

0.00 0.000.006,915.290 Local 6,915.29

Base 0.00 0.00 0.00 6,915.29

1%   24 May 201717121HAB6 27 Dec 2011 USD/OTHMORGAN STANLEY DEAN WITTERCHRYSLER GROUP LLC

250,000.000 NHHM Local 95.250000 0.00 0.00 0.00 238,125.001.000000

Base 95.250000 0.00 0.00 0.00 238,125.00

27 Dec 2011 CANCEL USD/OTHMORGAN STANLEY DEAN WITTER

-250,000.000 NHHM Local 95.250000 0.00 0.00 0.00 -238,125.001.000000

Base 95.250000 0.00 0.00 0.00 -238,125.00

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

4,503.680 NHHL Local 100.000000 0.00 0.00 0.00 4,503.681.000000

Base 100.000000 0.00 0.00 0.00 4,503.68

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

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

17121HAB6 Total

0.00 0.000.006,383.380 Local 6,383.38

Base 0.00 0.00 0.00 6,383.38
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1%   30 Apr 2016172442AG0 30 Dec 2011 OPEN USD/OTH4 PAYDOWNCINEMARK USA INC

3,718.290 NHHL Local 100.000000 0.00 0.00 0.00 3,718.291.000000

Base 100.000000 0.00 0.00 0.00 3,718.29

5.375%   09 Aug 2020172967FF3 17 Oct 2011 20 Oct 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONCITIGROUP INC

1,725,000.000 NHFI Local 104.249000 18,286.20 0.00 0.00 1,798,295.251.000000

Base 104.249000 18,286.20 0.00 0.00 1,798,295.25

17 Oct 2011 20 Oct 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

1,900,000.000 NHHW Local 104.249000 20,141.32 0.00 0.00 1,980,731.001.000000

Base 104.249000 20,141.32 0.00 0.00 1,980,731.00

172967FF3 Total

0.00 0.0038,427.523,625,000.000 Local 3,779,026.25

Base 38,427.52 0.00 0.00 3,779,026.25

4.587%   15 Dec 2015172967FH9 22 Nov 2011 28 Nov 2011 USD/DTCMORGAN STANLEY & CO. INCORPORATED/RCITIGROUP INC

5,100,000.000 NHFJ Local 100.751000 105,921.48 0.00 0.00 5,138,301.001.000000

Base 100.751000 105,921.48 0.00 0.00 5,138,301.00

2.80281%   30 Jun 20181593AF1 30 Dec 2011 OPEN USD/OTH4 PAYDOWNCLARKE AMERN CORP

2,565.630 NHHM Local 100.000000 0.00 0.00 0.00 2,565.631.000000

Base 100.000000 0.00 0.00 0.00 2,565.63

7.375%   03 Mar 2014191219BT0 19 Oct 2011 24 Oct 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCCOCA COLA REFRESH USA

150,000.000 NHHW Local 114.072000 1,567.19 0.00 0.00 171,108.001.000000

Base 114.072000 1,567.19 0.00 0.00 171,108.00

5.9%   15 Mar 201620030NAL5 19 Oct 2011 24 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLCCOMCAST CORP

250,000.000 NHHW Local 114.593000 1,597.92 0.00 0.00 286,482.501.000000

Base 114.593000 1,597.92 0.00 0.00 286,482.50
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26 Oct 2011 31 Oct 2011 USD/DTCWELLS FARGO SECURITIES, LLC

1,780,000.000 NHFI Local 115.273000 13,419.22 0.00 0.00 2,051,859.401.000000

Base 115.273000 13,419.22 0.00 0.00 2,051,859.40

26 Oct 2011 31 Oct 2011 USD/DTCWELLS FARGO SECURITIES, LLC

2,750,000.000 NHHW Local 115.385000 20,731.94 0.00 0.00 3,173,087.501.000000

Base 115.385000 20,731.94 0.00 0.00 3,173,087.50

20030NAL5 Total

0.00 0.0035,749.084,780,000.000 Local 5,511,429.40

Base 35,749.08 0.00 0.00 5,511,429.40

4.6%   15 Jan 201520825CAT1 19 Oct 2011 24 Oct 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPCONOCOPHILLIPS

200,000.000 NHHW Local 110.111000 2,530.00 0.00 0.00 220,222.001.000000

Base 110.111000 2,530.00 0.00 0.00 220,222.00

6.75%   01 Apr 2038209111EU3 19 Oct 2011 24 Oct 2011 USD/DTCKEYBANC CAPITAL MARKETS INCCONS EDISON CO OF NY

100,000.000 NHHW Local 136.348000 431.25 0.00 0.00 136,348.001.000000

Base 136.348000 431.25 0.00 0.00 136,348.00

7.25%   01 Jun 202121871DAA1 03 Nov 2011 08 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES LLCCORELOGIC INC

627,000.000 NHFS Local 98.000000 21,213.50 0.00 0.00 614,460.001.000000

Base 98.000000 21,213.50 0.00 0.00 614,460.00

03 Nov 2011 08 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

627,000.000 NHFS Local 98.000000 21,213.50 0.00 0.00 614,460.001.000000

Base 98.000000 21,213.50 0.00 0.00 614,460.00

21871DAA1 Total

0.00 0.0042,427.001,254,000.000 Local 1,228,920.00

Base 42,427.00 0.00 0.00 1,228,920.00
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1%   20 Feb 2017238137AN3 23 Nov 2011 23 Nov 2011 USD/OTHPAYDOWNDATATEL INC

65,388.070 NHHL Local 100.000000 0.00 0.00 0.00 65,388.071.000000

Base 100.000000 0.00 0.00 0.00 65,388.07

1%   02 Apr 2014242369AG1 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNDEAN FOODS CO

5,283.750 NHHL Local 100.000000 0.00 0.00 0.00 5,283.751.000000

Base 100.000000 0.00 0.00 0.00 5,283.75

1%   07 Mar 201624736CAN4 30 Dec 2011 OPEN USD/OTH4 PAYDOWNDELTA AIR LINES INC

869.110 NHHL Local 100.000000 0.00 0.00 0.00 869.111.000000

Base 100.000000 0.00 0.00 0.00 869.11

1%   20 Apr 201724736CAR5 30 Dec 2011 OPEN USD/OTH4 PAYDOWNDELTA AIR LINES INC

2,520.900 NHHL Local 100.000000 0.00 0.00 0.00 2,520.901.000000

Base 100.000000 0.00 0.00 0.00 2,520.90

30 Dec 2011 OPEN USD/OTH4 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

24736CAR5 Total

0.00 0.000.006,270.900 Local 6,270.90

Base 0.00 0.00 0.00 6,270.90

2.525%   24 Oct 201425212FAJ6 28 Oct 2011 USD/OTHJP MORGANCHASE BANKDEX MEDIA EAST LLC

232,045.230 NHHL Local 50.000002 0.00 0.00 0.00 116,022.621.000000

Base 50.000002 0.00 0.00 0.00 116,022.62

28 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-232,045.230 NHHL Local 50.000002 0.00 0.00 0.00 -116,022.621.000000

Base 50.000002 0.00 0.00 0.00 -116,022.62
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28 Oct 2011 02 Nov 2011 USD/OTHJP MORGANCHASE BANK

232,045.230 NHHL Local 50.000002 0.00 0.00 0.00 116,022.621.000000

Base 50.000002 0.00 0.00 0.00 116,022.62

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

16,622.870 NHHL Local 100.000000 0.00 0.00 0.00 16,622.871.000000

Base 100.000000 0.00 0.00 0.00 16,622.87

25212FAJ6 Total

0.00 0.000.00248,668.100 Local 132,645.49

Base 0.00 0.00 0.00 132,645.49

7%   24 Oct 201425212JAE9 14 Oct 2011 USD/OTHUBS AGDEX MEDIA WEST LLC

457,520.210 NHHM Local 60.000000 0.00 0.00 0.00 274,512.131.000000

Base 60.000000 0.00 0.00 0.00 274,512.13

14 Oct 2011 CANCEL USD/OTHUBS AG

-457,520.210 NHHM Local 60.000000 0.00 0.00 0.00 -274,512.131.000000

Base 60.000000 0.00 0.00 0.00 -274,512.13

14 Oct 2011 24 Oct 2011 USD/OTH3 UBS AG

457,520.210 NHHM Local 60.000000 0.00 0.00 0.00 274,512.131.000000

Base 60.000000 0.00 0.00 0.00 274,512.13

25212JAE9 Total

0.00 0.000.00457,520.210 Local 274,512.13

Base 0.00 0.00 0.00 274,512.13

4.45%   15 Mar 202125746UBL2 19 Oct 2011 24 Oct 2011 USD/DTCDEUTSCHE BANK SECURITIES INCDOMINION RESOURCES INC

125,000.000 NHHW Local 110.384000 602.60 0.00 0.00 137,980.001.000000

Base 110.384000 602.60 0.00 0.00 137,980.00
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08 Nov 2011 14 Nov 2011 USD/DTCFIRST TENNESSEE SECURITIES CORP

500,000.000 NHFI Local 111.839000 3,646.53 0.00 0.00 559,195.001.000000

Base 111.839000 3,646.53 0.00 0.00 559,195.00

08 Nov 2011 14 Nov 2011 USD/DTCFIRST TENNESSEE SECURITIES CORP

735,000.000 NHHW Local 111.839000 5,360.40 0.00 0.00 822,016.651.000000

Base 111.839000 5,360.40 0.00 0.00 822,016.65

25746UBL2 Total

0.00 0.009,609.531,360,000.000 Local 1,519,191.65

Base 9,609.53 0.00 0.00 1,519,191.65

5.9%   15 Feb 2015260543CA9 20 Dec 2011 22 Dec 2011 USD/DTCPERSHING LLCDOW CHEMICAL CO/THE

2,000,000.000 NHFJ Local 111.020000 41,627.78 0.00 0.00 2,220,400.001.000000

Base 111.020000 41,627.78 0.00 0.00 2,220,400.00

3.55%   15 Sep 202126441CAF2 19 Oct 2011 24 Oct 2011 USD/DTCDEUTSCHE BANK SECURITIES INCDUKE ENERGY CORP

125,000.000 NHHW Local 100.760000 727.26 0.00 0.00 125,950.001.000000

Base 100.760000 727.26 0.00 0.00 125,950.00

1%   23 Nov 201726551QAB6 29 Dec 2011 29 Dec 2011 USD/OTHPAYDOWNDUNKIN FIN CORP

10,491.120 NHHL Local 100.000000 0.00 0.00 0.00 10,491.121.000000

Base 100.000000 0.00 0.00 0.00 10,491.12

1%   05 Aug 201626817DAB5 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNDYNEGY MIDWEST GENERATION LLC

850.000 NHHL Local 100.000000 0.00 0.00 0.00 850.001.000000

Base 100.000000 0.00 0.00 0.00 850.00

1%   05 Aug 201626817MAB5 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNDYNEGY PWR LLC

1,300.000 NHHL Local 100.000000 0.00 0.00 0.00 1,300.001.000000

Base 100.000000 0.00 0.00 0.00 1,300.00
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1%   25 May 201829101QAD1 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNEMERGENCY MED SVCS CORP

3,070.060 NHHL Local 100.000000 0.00 0.00 0.00 3,070.061.000000

Base 100.000000 0.00 0.00 0.00 3,070.06

1%   13 Aug 201629276JAC8 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNENERGYSOLUTIONS INC

45,829.790 NHHL Local 100.000000 0.00 0.00 0.00 45,829.791.000000

Base 100.000000 0.00 0.00 0.00 45,829.79

7.25%   01 Dec 201830225XAB9 06 Dec 2011 09 Dec 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)EXTERRAN HOLDINGS INC

2,250,000.000 NHFS Local 102.222222 2,265.63 0.00 0.00 2,300,000.001.000000

Base 102.222222 2,265.63 0.00 0.00 2,300,000.00

1%   15 Mar 201730555HAJ7 07 Oct 2011 USD/OTHBARCLAYS BANKFAIRMOUNT MINERALS LTD

697,500.000 NHHM Local 98.250000 0.00 0.00 0.00 685,293.751.000000

Base 98.250000 0.00 0.00 0.00 685,293.75

07 Oct 2011 CANCEL USD/OTHBARCLAYS BANK

-697,500.000 NHHM Local 98.250000 0.00 0.00 0.00 -685,293.751.000000

Base 98.250000 0.00 0.00 0.00 -685,293.75

07 Oct 2011 19 Oct 2011 USD/OTHBARCLAYS BANK

697,500.000 NHHM Local 98.250000 0.00 0.00 0.00 685,293.751.000000

Base 98.250000 0.00 0.00 0.00 685,293.75

30555HAJ7 Total

0.00 0.000.00697,500.000 Local 685,293.75

Base 0.00 0.00 0.00 685,293.75

1%   24 Jan 201630555TAN2 30 Dec 2011 USD/OTHPAYDOWNFAIRPOINT COMMUNICATIONS INC

77,672.590 NHHM Local 100.000000 0.00 0.00 0.00 77,672.591.000000

Base 100.000000 0.00 0.00 0.00 77,672.59
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30 Dec 2011 CANCEL USD/OTHPAYDOWN

-77,672.590 NHHM Local 100.000000 0.00 0.00 0.00 -77,672.591.000000

Base 100.000000 0.00 0.00 0.00 -77,672.59

30555TAN2 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

4.5%   01 Aug 20183128H6UG7 09 Aug 2010 CANCEL USD/FEDGOLDMAN SACHS + COFED HM LN PC POOL E98683

-7,409,416.000 NHHW Local 107.093757 -10,187.95 0.00 0.00 -7,935,021.991.000000

-26,100,000.000 Base 107.093757 -10,187.95 0.00 0.00 -7,935,021.99

09 Aug 2010 12 Aug 2010 USD/FEDGOLDMAN SACHS + CO

7,409,416.510 NHHW Local 107.093749 10,187.95 0.00 0.00 7,935,021.991.000000

26,100,000.000 Base 107.093749 10,187.95 0.00 0.00 7,935,021.99

3128H6UG7 Total

0.00 0.000.000.510 Local 0.00

Base 0.00 0.00 0.00 0.00

5.5%   01 Jul 20373128M4V42 19 Oct 2011 24 Oct 2011 USD/FEDJPMORGAN SECURITIES INCFED HM LN PC POOL G03035

8,756,231.490 NHHW Local 107.875000 30,768.42 0.00 0.00 9,445,784.721.000000

27,000,000.000 Base 107.875000 30,768.42 0.00 0.00 9,445,784.72

3.5%   01 Jul 20213128MC3Z6 11 Oct 2011 USD/FEDFIRST TENNESSEE BANK, N.A.FED HM LN PC POOL G14216

1,735,153.330 NHFI Local 103.406250 2,193.04 0.00 0.00 1,794,256.991.000000

1,830,000.000 Base 103.406250 2,193.04 0.00 0.00 1,794,256.99

11 Oct 2011 CANCEL USD/FEDFIRST TENNESSEE BANK, N.A.

-1,735,153.330 NHFI Local 103.406250 -2,193.04 0.00 0.00 -1,794,256.991.000000

-1,830,000.000 Base 103.406250 -2,193.04 0.00 0.00 -1,794,256.99



Prepared by State StreetPage 3264

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Oct 2011 14 Oct 2011 USD/FEDFIRST TENNESSEE BANK N A BOND DIVIS

1,735,153.330 NHFI Local 103.406249 2,193.04 0.00 0.00 1,794,256.991.000000

1,830,000.000 Base 103.406249 2,193.04 0.00 0.00 1,794,256.99

3128MC3Z6 Total

0.00 0.002,193.041,735,153.330 Local 1,794,256.99

1,830,000.000 Base 2,193.04 0.00 0.00 1,794,256.99

4.5%   01 Oct 20243128PQCX7 09 Aug 2010 CANCEL USD/FEDFIRST TENNESSEE BANK N A BOND DIVISFED HM LN PC POOL J10986

-19,783,214.000 NHHW Local 106.171875 -27,201.92 0.00 0.00 -21,004,209.261.000000

-23,000,000.000 Base 106.171875 -27,201.92 0.00 0.00 -21,004,209.26

09 Aug 2010 12 Aug 2010 USD/FEDFIRST TENNESSEE BANK N A BOND DIVIS

19,783,214.020 NHHW Local 106.171874 27,201.92 0.00 0.00 21,004,209.261.000000

23,000,000.000 Base 106.171874 27,201.92 0.00 0.00 21,004,209.26

3128PQCX7 Total

0.00 0.000.000.020 Local 0.00

Base 0.00 0.00 0.00 0.00

4.5%   01 May 2019312966VK7 09 Aug 2010 CANCEL USD/FEDGOLDMAN SACHS + COFED HM LN PC POOL B14218

-4,343,597.000 NHHW Local 106.968757 -5,972.45 0.00 0.00 -4,646,291.741.000000

-12,054,927.000 Base 106.968757 -5,972.45 0.00 0.00 -4,646,291.74

09 Aug 2010 12 Aug 2010 USD/FEDGOLDMAN SACHS + CO

4,343,597.300 NHHW Local 106.968750 5,972.45 0.00 0.00 4,646,291.741.000000

12,054,927.000 Base 106.968750 5,972.45 0.00 0.00 4,646,291.74

312966VK7 Total

0.00 0.000.000.300 Local 0.00

Base 0.00 0.00 0.00 0.00
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5.25%   18 Jun 20143133X7FK5 03 Oct 2011 06 Oct 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFEDERAL HOME LOAN BANK

6,000,000.000 NHHW Local 112.426700 94,500.00 0.00 0.00 6,745,602.001.000000

Base 112.426700 94,500.00 0.00 0.00 6,745,602.00

19 Oct 2011 24 Oct 2011 USD/FEDPERSHING LLC

750,000.000 NHHW Local 112.015000 13,781.25 0.00 0.00 840,112.501.000000

Base 112.015000 13,781.25 0.00 0.00 840,112.50

3133X7FK5 Total

0.00 0.00108,281.256,750,000.000 Local 7,585,714.50

Base 108,281.25 0.00 0.00 7,585,714.50

5.375%   18 May 20163133XFJF4 20 Dec 2011 22 Dec 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMONFEDERAL HOME LOAN BANK

5,000,000.000 NHFI Local 118.560900 25,381.94 0.00 0.00 5,928,045.001.000000

Base 118.560900 25,381.94 0.00 0.00 5,928,045.00

4.875%   27 Nov 20133133XHXW7 20 Dec 2011 21 Dec 2011 USD/FEDMISCHLER FINANCIAL GROUP, INC-EQUITFEDERAL HOME LOAN BANK

4,000,000.000 NHFJ Local 108.480000 13,000.00 0.00 0.00 4,339,200.001.000000

Base 108.480000 13,000.00 0.00 0.00 4,339,200.00

5%   17 Nov 20173133XMQ87 20 Dec 2011 22 Dec 2011 USD/FEDPERSHING LLCFEDERAL HOME LOAN BANK

5,000,000.000 NHFI Local 119.955000 24,305.56 0.00 0.00 5,997,750.001.000000

Base 119.955000 24,305.56 0.00 0.00 5,997,750.00

4%   06 Sep 20133133XRX88 03 Oct 2011 06 Oct 2011 USD/FEDDEUTSCHE BANK AG NEW YORKFEDERAL HOME LOAN BANK

1,605,000.000 NHHW Local 106.833700 5,350.00 0.00 0.00 1,714,680.891.000000

Base 106.833700 5,350.00 0.00 0.00 1,714,680.89

1.625%   26 Sep 20123133XUUJ0 03 Oct 2011 06 Oct 2011 USD/FEDCITIBANK N.AFEDERAL HOME LOAN BANK

3,565,000.000 NHHW Local 101.328300 1,609.20 0.00 0.00 3,612,353.901.000000

Base 101.328300 1,609.20 0.00 0.00 3,612,353.90
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Base Currency: USD - US DOLLAR

1.625%   21 Nov 20123133XVEM9 09 Nov 2011 15 Nov 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDFEDERAL HOME LOAN BANK

575,000.000 NHFI Local 101.432100 4,516.15 0.00 0.00 583,234.581.000000

Base 101.432100 4,516.15 0.00 0.00 583,234.58

4.5%   15 Jan 20143134A4UM4 03 Oct 2011 06 Oct 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMONFREDDIE MAC

1,590,000.000 NHHW Local 109.069200 16,098.75 0.00 0.00 1,734,200.281.000000

Base 109.069200 16,098.75 0.00 0.00 1,734,200.28

09 Nov 2011 15 Nov 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

3,000,000.000 NHFI Local 108.615500 45,000.00 0.00 0.00 3,258,465.001.000000

Base 108.615500 45,000.00 0.00 0.00 3,258,465.00

3134A4UM4 Total

0.00 0.0061,098.754,590,000.000 Local 4,992,665.28

Base 61,098.75 0.00 0.00 4,992,665.28

4.375%   17 Jul 20153134A4VC5 20 Dec 2011 22 Dec 2011 USD/FEDDEUTSCHE BANK SECURITIES INCFREDDIE MAC

5,000,000.000 NHFI Local 112.359800 94,184.03 0.00 0.00 5,617,990.001.000000

Base 112.359800 94,184.03 0.00 0.00 5,617,990.00

4.75%   17 Nov 20153134A4VG6 19 Oct 2011 24 Oct 2011 USD/FEDPERSHING LLCFREDDIE MAC

1,000,000.000 NHHW Local 114.373000 20,715.28 0.00 0.00 1,143,730.001.000000

Base 114.373000 20,715.28 0.00 0.00 1,143,730.00

20 Dec 2011 22 Dec 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

5,000,000.000 NHFI Local 114.641500 23,090.28 0.00 0.00 5,732,075.001.000000

Base 114.641500 23,090.28 0.00 0.00 5,732,075.00

3134A4VG6 Total

0.00 0.0043,805.566,000,000.000 Local 6,875,805.00

Base 43,805.56 0.00 0.00 6,875,805.00
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1%   27 Dec 2014313551AN3 30 Dec 2011 OPEN USD/OTH4 PAYDOWNFEDERAL MOGUL CORP

1,063.760 NHHL Local 100.000000 0.00 0.00 0.00 1,063.761.000000

Base 100.000000 0.00 0.00 0.00 1,063.76

1%   27 Dec 2015313551AP8 30 Dec 2011 OPEN USD/OTH4 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 19 Oct 2011 24 Oct 2011 USD/FEDPERSHING LLCFANNIE MAE

1,325,000.000 NHHW Local 118.025000 29,996.53 0.00 0.00 1,563,831.251.000000

Base 118.025000 29,996.53 0.00 0.00 1,563,831.25

4.375%   15 Mar 201331359MRG0 03 Oct 2011 06 Oct 2011 USD/FEDGOLDMAN SACHS + COFANNIE MAE

1,620,000.000 NHHW Local 105.775400 4,134.38 0.00 0.00 1,713,561.481.000000

Base 105.775400 4,134.38 0.00 0.00 1,713,561.48

5.375%   15 Jul 201631359MS61 19 Oct 2011 24 Oct 2011 USD/FEDPERSHING LLCFANNIE MAE

2,000,000.000 NHHW Local 118.503000 29,562.50 0.00 0.00 2,370,060.001.000000

Base 118.503000 29,562.50 0.00 0.00 2,370,060.00

20 Dec 2011 22 Dec 2011 USD/FEDCITIGROUPGLOBAL MARKETS INC SALOMON

5,000,000.000 NHFI Local 118.934100 117,204.86 0.00 0.00 5,946,705.001.000000

Base 118.934100 117,204.86 0.00 0.00 5,946,705.00

31359MS61 Total

0.00 0.00146,767.367,000,000.000 Local 8,316,765.00

Base 146,767.36 0.00 0.00 8,316,765.00

3.75%   27 Mar 20193137EACA5 19 Oct 2011 24 Oct 2011 USD/FEDPERSHING LLCFREDDIE MAC

1,000,000.000 NHHW Local 111.938000 2,812.50 0.00 0.00 1,119,380.001.000000

Base 111.938000 2,812.50 0.00 0.00 1,119,380.00
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5.409%   01 Dec 201131385H2K7 01 Dec 2011 USD/FEDMATURITYFNMA POOL 545378

467,612.030 NHHW Local 100.000000 0.00 0.00 0.00 467,612.031.000000

Base 100.000000 0.00 0.00 0.00 467,612.03

01 Dec 2011 CANCEL USD/FEDMATURITY

-467,612.030 NHHW Local 100.000000 0.00 0.00 0.00 -467,612.031.000000

Base 100.000000 0.00 0.00 0.00 -467,612.03

01 Dec 2011 USD/FEDMATURITY

1,974.330 NHHW Local 100.000000 0.00 0.00 0.00 1,974.331.000000

Base 100.000000 0.00 0.00 0.00 1,974.33

01 Dec 2011 CANCEL USD/FEDMATURITY

-1,974.330 NHHW Local 100.000000 0.00 0.00 0.00 -1,974.331.000000

Base 100.000000 0.00 0.00 0.00 -1,974.33

01 Dec 2011 01 Dec 2011 USD/BOSPAYDOWN

465,637.700 NHHW Local 100.000000 0.00 0.00 0.00 465,637.701.000000

2,580,000.000 Base 100.000000 0.00 0.00 0.00 465,637.70

01 Dec 2011 01 Dec 2011 USD/BOSSHARE ADJUSTMENT

1,974.330 NHHW Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

31385H2K7 Total

0.00 0.000.00467,612.030 Local 465,637.70

2,580,000.000 Base 0.00 0.00 0.00 465,637.70

4%   01 Mar 20263138A8SR8 19 Oct 2011 24 Oct 2011 USD/FEDWACHOVIA SECURITIES, LLCFNMA POOL AH6827

4,488,243.450 NHHW Local 104.765626 11,469.96 0.00 0.00 4,702,136.351.000000

5,000,000.000 Base 104.765626 11,469.96 0.00 0.00 4,702,136.35
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5.375%   12 Jun 201731398ADM1 19 Oct 2011 24 Oct 2011 USD/FEDPERSHING LLCFANNIE MAE

1,500,000.000 NHHW Local 120.155000 29,562.50 0.00 0.00 1,802,325.001.000000

Base 120.155000 29,562.50 0.00 0.00 1,802,325.00

3.25%   09 Apr 201331398AMW9 16 Dec 2011 19 Dec 2011 USD/FEDPERSHING LLCFANNIE MAE

4,000,000.000 NHFJ Local 103.956000 25,277.78 0.00 0.00 4,158,240.001.000000

Base 103.956000 25,277.78 0.00 0.00 4,158,240.00

2.375%   28 Jul 201531398AU34 20 Dec 2011 21 Dec 2011 USD/FEDMISCHLER FINANCIAL GROUP, INC-EQUITFANNIE MAE

3,000,000.000 NHFJ Local 105.326000 28,302.08 0.00 0.00 3,159,780.001.000000

Base 105.326000 28,302.08 0.00 0.00 3,159,780.00

2.875%   11 Dec 201331398AUJ9 03 Oct 2011 06 Oct 2011 USD/FEDDEUTSCHE BANK AG NEW YORKFANNIE MAE

1,650,000.000 NHHW Local 105.224600 15,153.65 0.00 0.00 1,736,205.901.000000

Base 105.224600 15,153.65 0.00 0.00 1,736,205.90

04 Oct 2011 07 Oct 2011 USD/FEDDEUTSCHE BANK AG NEW YORK

10,000,000.000 NHFI Local 105.156300 92,638.89 0.00 0.00 10,515,630.001.000000

Base 105.156300 92,638.89 0.00 0.00 10,515,630.00

09 Nov 2011 15 Nov 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

7,150,000.000 NHFI Local 104.970700 87,935.07 0.00 0.00 7,505,405.051.000000

Base 104.970700 87,935.07 0.00 0.00 7,505,405.05

31398AUJ9 Total

0.00 0.00195,727.6118,800,000.000 Local 19,757,240.95

Base 195,727.61 0.00 0.00 19,757,240.95

5%   01 Mar 202431410K6E9 19 Oct 2011 24 Oct 2011 USD/FEDWACHOVIA SECURITIES, LLCFNMA POOL 890169

2,586,866.780 NHHW Local 107.250000 8,263.60 0.00 0.00 2,774,414.631.000000

6,263,657.000 Base 107.250000 8,263.60 0.00 0.00 2,774,414.63
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4.5%   01 Sep 202031410KU28 09 Aug 2010 CANCEL USD/FEDGOLDMAN SACHS + COFNMA POOL 889901

-14,470,577.000 NHHW Local 107.031254 -19,897.04 0.00 0.00 -15,488,040.121.000000

-22,400,000.000 Base 107.031254 -19,897.04 0.00 0.00 -15,488,040.12

09 Aug 2010 12 Aug 2010 USD/FEDGOLDMAN SACHS + CO

14,470,577.630 NHHW Local 107.031250 19,897.04 0.00 0.00 15,488,040.121.000000

22,400,000.000 Base 107.031250 19,897.04 0.00 0.00 15,488,040.12

31410KU28 Total

0.00 0.000.000.630 Local 0.00

Base 0.00 0.00 0.00 0.00

5%   01 Jul 203831415PAU2 06 Jan 2009 CANCEL USD/FEDGOLDMAN SACHS + COFNMA POOL 984819

-917,439.000 NHHW Local 103.062556 -1,529.07 0.00 0.00 -945,536.081.000000

-937,601.000 Base 103.062556 -1,529.07 0.00 0.00 -945,536.08

06 Jan 2009 06 Jan 2009 USD/FEDGOLDMAN SACHS + CO

917,439.490 NHHW Local 103.062500 1,529.07 0.00 0.00 945,536.081.000000

937,601.000 Base 103.062500 1,529.07 0.00 0.00 945,536.08

31415PAU2 Total

0.00 0.000.000.490 Local 0.00

Base 0.00 0.00 0.00 0.00

5%   01 Sep 202331415VXQ3 19 Oct 2011 24 Oct 2011 USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL 990887

2,193,064.480 NHHW Local 107.218750 7,005.62 0.00 0.00 2,351,376.321.000000

17,130,000.000 Base 107.218750 7,005.62 0.00 0.00 2,351,376.32

5.5%   01 Aug 203731416BLB2 09 Aug 2010 CANCEL USD/FEDUBS SECURITIES LLCFNMA POOL 995022

-7,764,885.000 NHHW Local 107.781252 -13,049.32 0.00 0.00 -8,369,090.321.000000

-13,800,000.000 Base 107.781252 -13,049.32 0.00 0.00 -8,369,090.32
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09 Aug 2010 12 Aug 2010 USD/FEDUBS SECURITIES LLC

7,764,885.190 NHHW Local 107.781250 13,049.32 0.00 0.00 8,369,090.321.000000

13,800,000.000 Base 107.781250 13,049.32 0.00 0.00 8,369,090.32

31416BLB2 Total

0.00 0.000.000.190 Local 0.00

Base 0.00 0.00 0.00 0.00

3.5%   01 Oct 202031417YTE7 27 Sep 2011 CANCEL USD/FEDBANK OF AMERICA SECURITIES LLCFNMA POOL MA0548

-3,632,597.180 NHFI Local 104.437500 -10,241.91 0.00 0.00 -3,793,793.691.000000

-4,509,310.000 Base 104.437500 -10,241.91 0.00 0.00 -3,793,793.69

27 Sep 2011 30 Sep 2011 USD/FEDBANK OF AMERICA SECURITIES LLC

3,632,597.190 NHFI Local 104.437499 10,241.91 0.00 0.00 3,793,793.691.000000

4,509,310.000 Base 104.437499 10,241.91 0.00 0.00 3,793,793.69

31417YTE7 Total

0.00 0.000.000.010 Local 0.00

Base 0.00 0.00 0.00 0.00

4%   01 Jul 202531418U5M2 19 Oct 2011 24 Oct 2011 USD/FEDWACHOVIA SECURITIES, LLCFNMA POOL AD7151

6,378,446.650 NHHW Local 104.765631 16,300.48 0.00 0.00 6,682,419.911.000000

8,175,000.000 Base 104.765631 16,300.48 0.00 0.00 6,682,419.91

1%   18 Jul 201631620NAJ3 01 Nov 2011 02 Nov 2011 USD/OTH1 PAYDOWNFIDELITY NATL INFORMATION SVCS

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

19 Dec 2011 20 Dec 2011 USD/OTH1 PAYDOWN

97,767.860 NHHM Local 100.000000 0.00 0.00 0.00 97,767.861.000000

Base 100.000000 0.00 0.00 0.00 97,767.86
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19 Dec 2011 USD/OTHRESTRUCTURE NON CASH

642,857.140 NHHM Local 100.000000 0.00 0.00 0.00 642,857.141.000000

Base 100.000000 0.00 0.00 0.00 642,857.14

19 Dec 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-642,857.140 NHHM Local 100.000000 0.00 0.00 0.00 -642,857.141.000000

Base 100.000000 0.00 0.00 0.00 -642,857.14

19 Dec 2011 20 Dec 2011 USD/OTH1 RESTRUCTURE NON CASH

642,857.140 NHHM Local 100.265500 0.00 0.00 0.00 644,563.931.000000

Base 100.265500 0.00 0.00 0.00 644,563.93

31620NAJ3 Total

0.00 0.000.00742,500.000 Local 744,206.79

Base 0.00 0.00 0.00 744,206.79

8.625%   15 Sep 2014337756AB6 19 Dec 2011 19 Dec 2011 USD/DTCCALLED BONDSFISHER COMMNICATIONS INC

155,000.000 NHFS Local 101.437496 3,490.72 0.00 0.00 157,228.121.000000

Base 101.437496 3,490.72 0.00 0.00 157,228.12

1%   14 Jul 201535164GAD4 08 Nov 2011 08 Nov 2011 USD/OTHPAYDOWNFOXCO ACQUISITION SUB LLC

40,751.900 NHHM Local 100.000000 0.00 0.00 0.00 40,751.901.000000

Base 100.000000 0.00 0.00 0.00 40,751.90

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

1,683.310 NHHM Local 100.000000 0.00 0.00 0.00 1,683.311.000000

Base 100.000000 0.00 0.00 0.00 1,683.31

35164GAD4 Total

0.00 0.000.0042,435.210 Local 42,435.21

Base 0.00 0.00 0.00 42,435.21
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1%   29 Jul 201735168LAC1 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNFRAM GROUP HLDGS INC

1,011.840 NHHL Local 100.000000 0.00 0.00 0.00 1,011.841.000000

Base 100.000000 0.00 0.00 0.00 1,011.84

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

1,984.410 NHHL Local 100.000000 0.00 0.00 0.00 1,984.411.000000

Base 100.000000 0.00 0.00 0.00 1,984.41

35168LAC1 Total

0.00 0.000.002,996.250 Local 2,996.25

Base 0.00 0.00 0.00 2,996.25

4.97%   11 Aug 203636158YFS3 04 Nov 2011 USD/DTCMESIROW FINANCIAL INC.GE CAPITAL COMMERCIAL MORTGAGE

578,207.490 NHFI Local 100.093748 638.60 0.00 0.00 578,749.551.000000

4,250,000.000 Base 100.093748 638.60 0.00 0.00 578,749.55

04 Nov 2011 CANCEL USD/DTCMESIROW FINANCIAL INC.

-578,207.490 NHFI Local 100.093748 -638.60 0.00 0.00 -578,749.551.000000

-4,250,000.000 Base 100.093748 -638.60 0.00 0.00 -578,749.55

04 Nov 2011 USD/DTCMESIROW FINANCIAL INC.

554,949.990 NHFI Local 100.093748 612.91 0.00 0.00 555,470.251.000000

4,250,000.000 Base 100.093748 612.91 0.00 0.00 555,470.25

04 Nov 2011 CANCEL USD/DTCMESIROW FINANCIAL INC.

-554,949.990 NHFI Local 100.093748 -612.91 0.00 0.00 -555,470.251.000000

-4,250,000.000 Base 100.093748 -612.91 0.00 0.00 -555,470.25

04 Nov 2011 USD/DTCMESIROW FINANCIAL INC.

554,949.990 NHFI Local 100.093748 612.91 0.00 0.00 555,470.251.000000

4,250,000.000 Base 100.093748 612.91 0.00 0.00 555,470.25
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04 Nov 2011 CANCEL USD/DTCMESIROW FINANCIAL INC.

-554,949.990 NHFI Local 100.093748 -612.91 0.00 0.00 -555,470.251.000000

-4,250,000.000 Base 100.093748 -612.91 0.00 0.00 -555,470.25

04 Nov 2011 09 Nov 2011 USD/DTCMESIROW FINANCIAL INC.

554,950.000 NHFI Local 100.093747 612.91 0.00 0.00 555,470.251.000000

4,250,000.000 Base 100.093747 612.91 0.00 0.00 555,470.25

36158YFS3 Total

0.00 0.00612.91554,950.000 Local 555,470.25

4,250,000.000 Base 612.91 0.00 0.00 555,470.25

4.5%   20 May 204036202FGD2 20 Dec 2011 USD/FEDPERSHING LLCGNMA II POOL 004696

1,777,805.760 NHFJ Local 108.906250 46,666.74 0.00 0.00 1,936,141.591.000000

2,000,000.000 Base 108.906250 46,666.74 0.00 0.00 1,936,141.59

20 Dec 2011 CANCEL USD/FEDPERSHING LLC

-1,777,805.760 NHFJ Local 108.906250 -46,666.74 0.00 0.00 -1,936,141.591.000000

-2,000,000.000 Base 108.906250 -46,666.74 0.00 0.00 -1,936,141.59

20 Dec 2011 22 Dec 2011 USD/FEDPERSHING LLC

1,777,805.760 NHFJ Local 108.906250 4,666.74 0.00 0.00 1,936,141.591.000000

2,000,000.000 Base 108.906250 4,666.74 0.00 0.00 1,936,141.59

36202FGD2 Total

0.00 0.004,666.741,777,805.760 Local 1,936,141.59

2,000,000.000 Base 4,666.74 0.00 0.00 1,936,141.59

5.25%   01 Feb 2014369550AN8 19 Oct 2011 24 Oct 2011 USD/DTCJEFFERIES+ CO. - BOND DIVISIONGENERAL DYNAMICS CORP

200,000.000 NHHW Local 109.965000 2,420.83 0.00 0.00 219,930.001.000000

Base 109.965000 2,420.83 0.00 0.00 219,930.00
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5.25%   06 Dec 2017369604BC6 20 Dec 2011 22 Dec 2011 USD/DTCPERSHING LLCGENERAL ELECTRIC CO

2,000,000.000 NHFJ Local 114.497000 4,666.67 0.00 0.00 2,289,940.001.000000

Base 114.497000 4,666.67 0.00 0.00 2,289,940.00

2.95%   09 May 201636962G5C4 17 Oct 2011 20 Oct 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONGENERAL ELEC CAP CORP

1,435,000.000 NHFI Local 99.400000 18,932.03 0.00 0.00 1,426,390.001.000000

Base 99.400000 18,932.03 0.00 0.00 1,426,390.00

17 Oct 2011 20 Oct 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

2,420,000.000 NHHW Local 99.400000 31,927.19 0.00 0.00 2,405,480.001.000000

Base 99.400000 31,927.19 0.00 0.00 2,405,480.00

19 Oct 2011 24 Oct 2011 USD/DTCFIRST TENNESSEE SECURITIES CORP

200,000.000 NHHW Local 100.075000 2,704.17 0.00 0.00 200,150.001.000000

Base 100.075000 2,704.17 0.00 0.00 200,150.00

36962G5C4 Total

0.00 0.0053,563.394,055,000.000 Local 4,032,020.00

Base 53,563.39 0.00 0.00 4,032,020.00

6.75%   15 Mar 203236962GXZ2 19 Oct 2011 24 Oct 2011 USD/DTCFIRST TENNESSEE SECURITIES CORPGENERAL ELEC CAP CORP

75,000.000 NHHW Local 113.843000 548.44 0.00 0.00 85,382.251.000000

Base 113.843000 548.44 0.00 0.00 85,382.25

7.875%   15 Dec 201837185LAA0 09 Nov 2011 10 Nov 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)GENESIS ENERGY LP/GENESI

4,567,000.000 NHFS Local 100.303098 143,860.50 0.00 0.00 4,580,842.501.000000

Base 100.303098 143,860.50 0.00 0.00 4,580,842.50

5.4%   01 Jun 2040373334JR3 19 Oct 2011 24 Oct 2011 USD/DTCCORTVIEW CAPITAL LLCGEORGIA POWER COMPANY

175,000.000 NHHW Local 115.460000 3,753.75 0.00 0.00 202,055.001.000000

Base 115.460000 3,753.75 0.00 0.00 202,055.00
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8.25%   01 Feb 2018374500AA4 09 Dec 2011 15 Dec 2011 USD/DTC6 EXCHANGE OFFER (NON CASH)GRIFOLS INC

1,363,000.000 NHFS Local 100.000000 39,981.33 0.00 0.00 1,363,000.001.000000

Base 100.000000 39,981.33 0.00 0.00 1,363,000.00

1%   10 Nov 201637946JAK3 14 Dec 2011 15 Dec 2011 USD/OTH1 PAYDOWNGLOBAL TEL LINK CORP

1,873,828.550 NHHL Local 100.000000 0.00 0.00 0.00 1,873,828.551.000000

Base 100.000000 0.00 0.00 0.00 1,873,828.55

5.35%   15 Jan 201638141GEE0 20 Dec 2011 22 Dec 2011 USD/DTCJ.P. MORGAN CLEARING CORP.GOLDMAN SACHS GROUP INC

6,500,000.000 NHFJ Local 101.500000 151,657.64 0.00 0.00 6,597,500.001.000000

Base 101.500000 151,657.64 0.00 0.00 6,597,500.00

5.25%   27 Jul 202138141GGQ1 14 Oct 2011 19 Oct 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDGOLDMAN SACHS GROUP INC

1,700,000.000 NHFI Local 96.321000 20,329.17 0.00 0.00 1,637,457.001.000000

Base 96.321000 20,329.17 0.00 0.00 1,637,457.00

14 Oct 2011 19 Oct 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

1,870,000.000 NHHW Local 96.321000 22,362.08 0.00 0.00 1,801,202.701.000000

Base 96.321000 22,362.08 0.00 0.00 1,801,202.70

38141GGQ1 Total

0.00 0.0042,691.253,570,000.000 Local 3,438,659.70

Base 42,691.25 0.00 0.00 3,438,659.70

5.317%   10 Jun 2036396789FT1 03 Nov 2011 08 Nov 2011 USD/DTCRIDGE CLEARING & OUTSOURCING SOLUTIGREENWICH CAPITAL COMMERCIAL F

4,300,000.000 NHHW Local 106.562500 4,445.60 0.00 0.00 4,582,187.501.000000

4,300,000.000 Base 106.562500 4,445.60 0.00 0.00 4,582,187.50

1%   01 Jun 201739843QAG6 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNGRIFOLS INC

2,501.570 NHHM Local 100.000000 0.00 0.00 0.00 2,501.571.000000

Base 100.000000 0.00 0.00 0.00 2,501.57
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1%   23 Feb 201840377UAC8 30 Dec 2011 OPEN USD/OTH4 PAYDOWNGYMBOREE 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

6.5%   08 Apr 201640415DAB2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNHDG 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 Dec 2011 OPEN USD/OTH4 PAYDOWNHDG ACQUISITION INC

5,563.070 NHHL Local 100.000000 0.00 0.00 0.00 5,563.071.000000

Base 100.000000 0.00 0.00 0.00 5,563.07

5.76125%   12 Dec 2040423CAF5 30 Sep 2011 USD/OTHPAYDOWNHMH PUBLISHING CO LTD

4,095.910 NHHM Local 100.000000 0.00 0.00 0.00 4,095.911.000000

Base 100.000000 0.00 0.00 0.00 4,095.91

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-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

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

6,193.250 NHHM Local 100.000000 0.00 0.00 0.00 6,193.251.000000

Base 100.000000 0.00 0.00 0.00 6,193.25

40423CAF5 Total

0.00 0.000.006,193.250 Local 6,193.25

Base 0.00 0.00 0.00 6,193.25

1%   28 Jan 2015413626AM4 30 Sep 2011 USD/OTHPAYDOWNHARRAHS OPERATING CO INC

5,000.000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000.00
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30 Sep 2011 CANCEL USD/OTHPAYDOWN

-5,000.000 NHHM Local 100.000000 0.00 0.00 0.00 -5,000.001.000000

Base 100.000000 0.00 0.00 0.00 -5,000.00

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

5,000.000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.001.000000

Base 100.000000 0.00 0.00 0.00 5,000.00

413626AM4 Total

0.00 0.000.005,000.000 Local 5,000.00

Base 0.00 0.00 0.00 5,000.00

1%   31 Oct 2016413626AR3 30 Dec 2011 OPEN USD/OTH4 PAYDOWNHARRAHS OPERATING CO INC

1,269.040 NHHM Local 100.000000 0.00 0.00 0.00 1,269.041.000000

Base 100.000000 0.00 0.00 0.00 1,269.04

1%   28 Feb 201442218BAE5 18 Nov 2011 21 Nov 2011 USD/OTH3 PAYDOWNHEALTH MGMT ASSOCS INC

430,000.000 NHHL Local 100.000000 0.00 0.00 0.00 430,000.001.000000

Base 100.000000 0.00 0.00 0.00 430,000.00

7.5%   11 Jul 201342709HAB4 29 Dec 2011 29 Dec 2011 USD/OTHPAYDOWNHERCULES OFFSHORE INC

9,363.670 NHHL Local 100.000000 0.00 0.00 0.00 9,363.671.000000

Base 100.000000 0.00 0.00 0.00 9,363.67

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

4,537.530 NHHL Local 100.000000 0.00 0.00 0.00 4,537.531.000000

Base 100.000000 0.00 0.00 0.00 4,537.53

42709HAB4 Total

0.00 0.000.0013,901.200 Local 13,901.20

Base 0.00 0.00 0.00 13,901.20
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4.5%   01 Mar 2013428236AQ6 01 Dec 2011 06 Dec 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDHEWLETT PACKARD CO

2,675,000.000 NHFI Local 103.336000 31,765.63 0.00 0.00 2,764,238.001.000000

Base 103.336000 31,765.63 0.00 0.00 2,764,238.00

6.125%   01 Mar 2014428236AT0 19 Oct 2011 24 Oct 2011 USD/DTCWELLS FARGO SECURITIES, LLCHEWLETT PACKARD CO

100,000.000 NHHW Local 110.295000 901.74 0.00 0.00 110,295.001.000000

Base 110.295000 901.74 0.00 0.00 110,295.00

01 Dec 2011 06 Dec 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMON

1,180,000.000 NHHW Local 108.982000 19,072.57 0.00 0.00 1,285,987.601.000000

Base 108.982000 19,072.57 0.00 0.00 1,285,987.60

428236AT0 Total

0.00 0.0019,974.311,280,000.000 Local 1,396,282.60

Base 19,974.31 0.00 0.00 1,396,282.60

1%   11 Feb 201845840XAC0 30 Dec 2011 30 Dec 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 Dec 2011 30 Dec 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

45840XAC0 Total

0.00 0.000.006,010.270 Local 6,010.27

Base 0.00 0.00 0.00 6,010.27

1%   31 Jan 201345880DAC5 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNINTERMEDIA OUTDOOR INC

14,907.570 NHHM Local 100.000000 0.00 0.00 0.00 14,907.571.000000

Base 100.000000 0.00 0.00 0.00 14,907.57



Prepared by State StreetPage 3280

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

5.6%   30 Nov 2039459200GS4 19 Oct 2011 24 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLCIBM CORP

175,000.000 NHHW Local 124.555000 3,920.00 0.00 0.00 217,971.251.000000

Base 124.555000 3,920.00 0.00 0.00 217,971.25

1%   04 Aug 201646122YAG6 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNINVENTIV HEALTH INC

5,714.980 NHHL Local 100.000000 0.00 0.00 0.00 5,714.981.000000

Base 100.000000 0.00 0.00 0.00 5,714.98

200%   15 May 201846122YAH4 12 Oct 2011 03 Oct 2011 USD/BOSPAYDOWNINVENTIV HEALTH INC

464.360 NHHL Local 100.000000 0.00 0.00 0.00 464.361.000000

Base 100.000000 0.00 0.00 0.00 464.36

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

928.720 NHHL Local 100.000000 0.00 0.00 0.00 928.721.000000

Base 100.000000 0.00 0.00 0.00 928.72

46122YAH4 Total

0.00 0.000.001,393.080 Local 1,393.08

Base 0.00 0.00 0.00 1,393.08

1%   01 Nov 201346459LAL6 15 Nov 2011 16 Nov 2011 USD/OTH1 PAYDOWNISLE CAPRI CASINOS INC

1,256.280 NHHM Local 100.000000 0.00 0.00 0.00 1,256.281.000000

Base 100.000000 0.00 0.00 0.00 1,256.28

1%   07 Mar 201846613BAB3 31 Oct 2011 01 Nov 2011 USD/OTH1 PAYDOWNJ CREW GROUP INC

941.160 NHHL Local 100.000000 0.00 0.00 0.00 941.161.000000

Base 100.000000 0.00 0.00 0.00 941.16

6%   15 Jan 201846625HGY0 19 Oct 2011 24 Oct 2011 USD/DTCCITIGROUPGLOBAL MARKETS INC SALOMONJPMORGAN CHASE & CO

250,000.000 NHHW Local 111.255000 4,125.00 0.00 0.00 278,137.501.000000

Base 111.255000 4,125.00 0.00 0.00 278,137.50
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26 Oct 2011 31 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

605,000.000 NHFI Local 111.172000 10,688.33 0.00 0.00 672,590.601.000000

Base 111.172000 10,688.33 0.00 0.00 672,590.60

46625HGY0 Total

0.00 0.0014,813.33855,000.000 Local 950,728.10

Base 14,813.33 0.00 0.00 950,728.10

4.625%   10 May 202146625HHZ6 17 Oct 2011 20 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLCJPMORGAN CHASE + CO

1,040,000.000 NHFI Local 101.260000 21,377.78 0.00 0.00 1,053,104.001.000000

Base 101.260000 21,377.78 0.00 0.00 1,053,104.00

17 Oct 2011 20 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,300,000.000 NHHW Local 101.260000 26,722.22 0.00 0.00 1,316,380.001.000000

Base 101.260000 26,722.22 0.00 0.00 1,316,380.00

26 Oct 2011 31 Oct 2011 USD/DTCUS BANCORP INVESTMENTS INC

520,000.000 NHFI Local 102.054000 11,423.75 0.00 0.00 530,680.801.000000

Base 102.054000 11,423.75 0.00 0.00 530,680.80

46625HHZ6 Total

0.00 0.0059,523.752,860,000.000 Local 2,900,164.80

Base 59,523.75 0.00 0.00 2,900,164.80

5.278035%   12 Jan 246625YVV2 07 Dec 2011 12 Dec 2011 USD/DTCMERRILL LYNCH PIERCE FENNER + SMITHJP MORGAN CHASE COMMERCIAL MOR

2,700,000.000 NHHW Local 105.625000 4,500.41 0.00 0.00 2,851,875.001.000000

2,700,000.000 Base 105.625000 4,500.41 0.00 0.00 2,851,875.00

1%   19 Mar 201847759FAB6 31 Oct 2011 31 Oct 2011 USD/OTHPAYDOWNJO ANN STORES INC

3,474.170 NHHL Local 100.000000 0.00 0.00 0.00 3,474.171.000000

Base 100.000000 0.00 0.00 0.00 3,474.17
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1%   19 May 201748562RAC3 21 Nov 2011 22 Nov 2011 USD/OTH1 PAYDOWNKAR AUCTION SVCS INC

192.580 NHHL Local 100.000000 0.00 0.00 0.00 192.581.000000

Base 100.000000 0.00 0.00 0.00 192.58

21 Dec 2011 23 Dec 2011 USD/OTH2 PAYDOWN

2,014.590 NHHL Local 100.000000 0.00 0.00 0.00 2,014.591.000000

Base 100.000000 0.00 0.00 0.00 2,014.59

29 Dec 2011 29 Dec 2011 USD/OTHPAYDOWN

204.050 NHHL Local 100.000000 0.00 0.00 0.00 204.051.000000

Base 100.000000 0.00 0.00 0.00 204.05

30 Dec 2011 USD/OTHPAYDOWN

208.330 NHHL Local 100.000000 0.00 0.00 0.00 208.331.000000

Base 100.000000 0.00 0.00 0.00 208.33

30 Dec 2011 CANCEL USD/OTHPAYDOWN

-208.330 NHHL Local 100.000000 0.00 0.00 0.00 -208.331.000000

Base 100.000000 0.00 0.00 0.00 -208.33

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

4.290 NHHL Local 100.000000 0.00 0.00 0.00 4.291.000000

Base 100.000000 0.00 0.00 0.00 4.29

48562RAC3 Total

0.00 0.000.002,415.510 Local 2,415.51

Base 0.00 0.00 0.00 2,415.51

3.25%   21 May 2018487836BE7 20 Dec 2011 22 Dec 2011 USD/DTCFTN FINANCIAL SECURITIESKELLOGG CO

2,400,000.000 NHFJ Local 105.542000 6,716.67 0.00 0.00 2,533,008.001.000000

Base 105.542000 6,716.67 0.00 0.00 2,533,008.00
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5.375%   10 Feb 202050075NBA1 19 Oct 2011 24 Oct 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCKRAFT FOODS INC

150,000.000 NHHW Local 114.064000 1,657.29 0.00 0.00 171,096.001.000000

Base 114.064000 1,657.29 0.00 0.00 171,096.00

6.75%   15 Apr 2012501044CC3 19 Oct 2011 24 Oct 2011 USD/DTCBANK OF AMERICA SECURITIES LLCKROGER CO/THE

150,000.000 NHHW Local 102.789000 253.13 0.00 0.00 154,183.501.000000

Base 102.789000 253.13 0.00 0.00 154,183.50

8%   01 Nov 201750178TAA5 17 Oct 2011 20 Oct 2011 USD/DTC3 EXCHANGE OFFER (NON CASH)LYONDELL CHEMICAL COMPAN

1,131,000.000 NHFS Local 101.545092 41,721.33 0.00 0.00 1,148,475.001.000000

Base 101.545092 41,721.33 0.00 0.00 1,148,475.00

1%   28 Jun 201750212XAL0 30 Dec 2011 OPEN USD/OTH4 PAYDOWNLPL HLDGS INC

1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

1%   23 Nov 201651783QAG3 30 Dec 2011 30 Dec 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

1%   23 Nov 201651783QAH1 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNLAS VEGAS SANDS LLC

418.060 NHHL Local 100.000000 0.00 0.00 0.00 418.061.000000

Base 100.000000 0.00 0.00 0.00 418.06

7.875%   15 Mar 2018521865AR6 17 Nov 2011 22 Nov 2011 USD/DTCBROADPOINT CAPITALLEAR CORP

559,000.000 NHFS Local 108.250000 8,192.84 0.00 0.00 605,117.501.000000

Base 108.250000 8,192.84 0.00 0.00 605,117.50

8.125%   15 Mar 2020521865AS4 30 Nov 2011 01 Dec 2011 USD/DTCBROADPOINT CAPITALLEAR CORP

250,000.000 NHFS Local 108.000000 4,288.19 0.00 0.00 270,000.001.000000

Base 108.000000 4,288.19 0.00 0.00 270,000.00
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11.5%   13 Mar 201452729KAC0 10 Nov 2011 14 Nov 2011 USD/OTH4 PAYDOWNLEVEL 3 FINANCING INC

357,142.860 NHHL Local 100.000000 0.00 0.00 0.00 357,142.861.000000

Base 100.000000 0.00 0.00 0.00 357,142.86

100%   28 Feb 201454323MAF5 30 Sep 2011 04 Nov 2011 USD/OTH35 RESTRUCTURE NON CASHLONGVIEW PWR LLC

78,606.280 NHHM Local 96.499999 0.00 0.00 0.00 75,855.061.000000

Base 96.499999 0.00 0.00 0.00 75,855.06

30 Sep 2011 13 Dec 2011 USD/OTH74 RESTRUCTURE NON CASH

66,666.660 NHHL Local 98.750004 0.00 0.00 0.00 65,833.331.000000

Base 98.750004 0.00 0.00 0.00 65,833.33

54323MAF5 Total

0.00 0.000.00145,272.940 Local 141,688.39

Base 0.00 0.00 0.00 141,688.39

8%   01 Nov 2017552078BA4 02 Nov 2011 07 Nov 2011 USD/DTC5 TENDER OFFERLYONDELL CHEMICAL CO

752,000.000 NHFS Local 109.500000 1,002.67 0.00 0.00 823,440.001.000000

Base 109.500000 1,002.67 0.00 0.00 823,440.00

1%   23 Oct 2017552662AM0 30 Dec 2011 OPEN USD/OTH4 PAYDOWNMCC 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 Dec 2011 30 Dec 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
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6.875%   01 May 202155342UAA2 16 Nov 2011 17 Nov 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)MPT OPER PARTNERSP/FINL

2,066,000.000 NHFS Local 100.503388 5,918.23 0.00 0.00 2,076,400.001.000000

Base 100.503388 5,918.23 0.00 0.00 2,076,400.00

6.3%   15 Oct 203758013MEC4 19 Oct 2011 24 Oct 2011 USD/DTCWELLS FARGO SECURITIES, LLCMCDONALD S CORP

175,000.000 NHHW Local 132.628000 275.63 0.00 0.00 232,099.001.000000

Base 132.628000 275.63 0.00 0.00 232,099.00

1%   31 Mar 201758446HAK8 30 Dec 2011 OPEN USD/OTH4 PAYDOWNMEDIACOM ILL LLC

1,875.000 NHHL Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

58446HAK8 Total

0.00 0.000.004,375.000 Local 4,375.00

Base 0.00 0.00 0.00 4,375.00

1%   18 May 201759116LAD2 30 Dec 2011 30 Dec 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

7.717%   15 Feb 201959156RAT5 31 Oct 2011 03 Nov 2011 USD/DTCBNY CAPITAL MARKETS, INC.METLIFE INC

40,000.000 NHID Local 125.710000 668.81 0.00 0.00 50,284.001.000000

Base 125.710000 668.81 0.00 0.00 50,284.00

1%   02 Nov 201759514UAD0 30 Sep 2011 USD/OTHPAYDOWNMICROSEMI CORP

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00
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30 Sep 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

13 Oct 2011 USD/OTHRESTRUCTURE NON CASH

744,375.000 NHHM Local 98.000000 0.00 0.00 0.00 729,487.501.000000

Base 98.000000 0.00 0.00 0.00 729,487.50

13 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-744,375.000 NHHM Local 98.000000 0.00 0.00 0.00 -729,487.501.000000

Base 98.000000 0.00 0.00 0.00 -729,487.50

13 Oct 2011 USD/OTHRESTRUCTURE NON CASH

744,375.000 NHHM Local 100.000000 0.00 0.00 0.00 744,375.001.000000

Base 100.000000 0.00 0.00 0.00 744,375.00

13 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-744,375.000 NHHM Local 100.000000 0.00 0.00 0.00 -744,375.001.000000

Base 100.000000 0.00 0.00 0.00 -744,375.00

13 Oct 2011 USD/OTHRESTRUCTURE NON CASH

744,375.000 NHHM Local 99.791500 0.00 0.00 0.00 742,822.981.000000

Base 99.791500 0.00 0.00 0.00 742,822.98

13 Oct 2011 CANCEL USD/OTHRESTRUCTURE NON CASH

-744,375.000 NHHM Local 99.791500 0.00 0.00 0.00 -742,822.981.000000

Base 99.791500 0.00 0.00 0.00 -742,822.98

13 Oct 2011 OPEN USD/OTH97 RESTRUCTURE NON CASH

744,375.000 NHHM Local 99.791500 0.00 0.00 0.00 742,822.981.000000

Base 99.791500 0.00 0.00 0.00 742,822.98

59514UAD0 Total

0.00 0.000.00744,375.000 Local 742,822.98

Base 0.00 0.00 0.00 742,822.98
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4.882%   13 Aug 204261745M6D0 21 Nov 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDMORGAN STANLEY CAPITAL I

2,239,056.370 NHHW Local 100.093750 7,287.38 0.00 0.00 2,241,155.481.000000

3,550,000.000 Base 100.093750 7,287.38 0.00 0.00 2,241,155.48

21 Nov 2011 CANCEL USD/DTCMORGAN STANLEY CO INCORPORATED

-2,239,056.370 NHHW Local 100.093750 -7,287.38 0.00 0.00 -2,241,155.481.000000

-3,550,000.000 Base 100.093750 -7,287.38 0.00 0.00 -2,241,155.48

21 Nov 2011 25 Nov 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

2,239,056.390 NHHW Local 100.093748 7,287.38 0.00 0.00 2,241,155.481.000000

3,550,000.000 Base 100.093748 7,287.38 0.00 0.00 2,241,155.48

61745M6D0 Total

0.00 0.007,287.382,239,056.390 Local 2,241,155.48

3,550,000.000 Base 7,287.38 0.00 0.00 2,241,155.48

1%   26 Aug 201762546LAB0 31 Oct 2011 01 Nov 2011 USD/OTH1 PAYDOWNMULTIPLAN INC DEL

12,059.700 NHHL Local 100.000000 0.00 0.00 0.00 12,059.701.000000

Base 100.000000 0.00 0.00 0.00 12,059.70

04 Nov 2011 07 Nov 2011 USD/OTH3 PAYDOWN

12,059.700 NHHL Local 100.000000 0.00 0.00 0.00 12,059.701.000000

Base 100.000000 0.00 0.00 0.00 12,059.70

18 Nov 2011 21 Nov 2011 USD/OTH3 PAYDOWN

12,059.700 NHHL Local 100.000000 0.00 0.00 0.00 12,059.701.000000

Base 100.000000 0.00 0.00 0.00 12,059.70

30 Nov 2011 01 Dec 2011 USD/OTH1 PAYDOWN

6,029.850 NHHL Local 100.000000 0.00 0.00 0.00 6,029.851.000000

Base 100.000000 0.00 0.00 0.00 6,029.85
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07 Dec 2011 07 Dec 2011 USD/OTHPAYDOWN

8,441.790 NHHL Local 100.000000 0.00 0.00 0.00 8,441.791.000000

Base 100.000000 0.00 0.00 0.00 8,441.79

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

6,029.850 NHHL Local 100.000000 0.00 0.00 0.00 6,029.851.000000

Base 100.000000 0.00 0.00 0.00 6,029.85

62546LAB0 Total

0.00 0.000.0056,680.590 Local 56,680.59

Base 0.00 0.00 0.00 56,680.59

1%   01 Oct 2017628783AP7 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNNBTY INC

79,587.960 NHHL Local 100.000000 0.00 0.00 0.00 79,587.961.000000

Base 100.000000 0.00 0.00 0.00 79,587.96

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

11,689.480 NHHL Local 100.000000 0.00 0.00 0.00 11,689.481.000000

Base 100.000000 0.00 0.00 0.00 11,689.48

628783AP7 Total

0.00 0.000.0091,277.440 Local 91,277.44

Base 0.00 0.00 0.00 91,277.44

1%   12 Mar 201862889HAB4 28 Dec 2011 29 Dec 2011 USD/OTH1 PAYDOWNNDS 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

1%   01 Jul 201862937NAN7 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNNRG ENERGY INC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00
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1%   08 Mar 2013651714AN7 21 Sep 2011 CANCEL USD/OTHJP MORGANCHASE BANKNEWPAGE CORP

-150,000.000 NHHL Local 997.500000 0.00 0.00 0.00 -1,496,250.001.000000

Base 997.500000 0.00 0.00 0.00 -1,496,250.00

21 Sep 2011 17 Oct 2011 USD/OTH3 JP MORGANCHASE BANK

150,000.000 NHHL Local 99.750000 0.00 0.00 0.00 149,625.001.000000

Base 99.750000 0.00 0.00 0.00 149,625.00

651714AN7 Total

0.00 0.000.000.000 Local -1,346,625.00

Base 0.00 0.00 0.00 -1,346,625.00

1%   27 May 201665340EAG6 30 Dec 2011 OPEN USD/OTH5 PAYDOWNNEXTMEDIA OPERATING INC

3,148.610 NHHM Local 100.000000 0.00 0.00 0.00 3,148.611.000000

Base 100.000000 0.00 0.00 0.00 3,148.61

10.875%   01 Jun 20165684RAA4 01 Dec 2011 01 Dec 2011 USD/DTCMANDATORYEXCHANGE NON CASHNORTH AMERICAN ENERGY AL

678,000.000 NHFS Local 97.739000 0.00 0.00 0.00 662,670.421.000000

Base 97.739000 0.00 0.00 0.00 662,670.42

1%   22 Dec 2013667278BA2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNNORTHWEST AIRLS INC

869.360 NHHM Local 100.000000 0.00 0.00 0.00 869.361.000000

Base 100.000000 0.00 0.00 0.00 869.36

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 1,003.461.000000

Base 100.000000 0.00 0.00 0.00 1,003.46



Prepared by State StreetPage 3290

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Dec 2011 OPEN USD/OTH4 PAYDOWN

1,003.460 NHHM Local 100.000000 0.00 0.00 0.00 1,003.461.000000

Base 100.000000 0.00 0.00 0.00 1,003.46

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

896.660 NHHM Local 100.000000 0.00 0.00 0.00 896.661.000000

Base 100.000000 0.00 0.00 0.00 896.66

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

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 Dec 2011 OPEN USD/OTH4 PAYDOWN

356.460 NHHM Local 100.000000 0.00 0.00 0.00 356.461.000000

Base 100.000000 0.00 0.00 0.00 356.46

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

1,037.480 NHHM Local 100.000000 0.00 0.00 0.00 1,037.481.000000

Base 100.000000 0.00 0.00 0.00 1,037.48

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

868.270 NHHM Local 100.000000 0.00 0.00 0.00 868.271.000000

Base 100.000000 0.00 0.00 0.00 868.27

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

393.860 NHHM Local 100.000000 0.00 0.00 0.00 393.861.000000

Base 100.000000 0.00 0.00 0.00 393.86

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

1,038.750 NHHM Local 100.000000 0.00 0.00 0.00 1,038.751.000000

Base 100.000000 0.00 0.00 0.00 1,038.75



Prepared by State StreetPage 3291

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

667278BA2 Total

0.00 0.000.0010,101.020 Local 10,101.02

Base 0.00 0.00 0.00 10,101.02

1%   07 Aug 201567020VAF3 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNNTELOS INC

10,121.040 NHHM Local 100.000000 0.00 0.00 0.00 10,121.041.000000

Base 100.000000 0.00 0.00 0.00 10,121.04

1%   13 Nov 201467073EAD2 31 Oct 2011 USD/OTHDEUTSCHE BANK SECURITIES INCNUVEEN INVTS INC

1,152,899.930 NHHM Local 96.999999 0.00 0.00 0.00 1,118,312.931.000000

Base 96.999999 0.00 0.00 0.00 1,118,312.93

31 Oct 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-1,152,899.930 NHHM Local 96.999999 0.00 0.00 0.00 -1,118,312.931.000000

Base 96.999999 0.00 0.00 0.00 -1,118,312.93

31 Oct 2011 09 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INC

1,152,899.930 NHHM Local 96.999999 0.00 0.00 0.00 1,118,312.931.000000

Base 96.999999 0.00 0.00 0.00 1,118,312.93

67073EAD2 Total

0.00 0.000.001,152,899.930 Local 1,118,312.93

Base 0.00 0.00 0.00 1,118,312.93

9%   01 Oct 2018693492AC4 22 Nov 2011 23 Nov 2011 USD/DTC1 EXCHANGE OFFER (NON CASH)PINAFORE LLC/INC

1,872,000.000 NHFS Local 102.455769 24,531.00 0.00 0.00 1,917,972.001.000000

Base 102.455769 24,531.00 0.00 0.00 1,917,972.00

1%   29 Sep 201669349FAF8 10 Nov 2011 10 Nov 2011 USD/OTHPAYDOWNPINAFORE LLC

28,119.450 NHHL Local 100.000000 0.00 0.00 0.00 28,119.451.000000

Base 100.000000 0.00 0.00 0.00 28,119.45
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30 Dec 2011 OPEN USD/OTH4 PAYDOWN

1,266.990 NHHL Local 100.000000 0.00 0.00 0.00 1,266.991.000000

Base 100.000000 0.00 0.00 0.00 1,266.99

69349FAF8 Total

0.00 0.000.0029,386.440 Local 29,386.44

Base 0.00 0.00 0.00 29,386.44

8.875%   30 Jun 2017695459AD9 17 Nov 2011 22 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES LLCPAETEC HOLDING CORP

681,000.000 NHFS Local 108.250000 23,839.73 0.00 0.00 737,182.501.000000

Base 108.250000 23,839.73 0.00 0.00 737,182.50

21 Nov 2011 25 Nov 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

690,000.000 NHFS Local 107.750000 24,665.10 0.00 0.00 743,475.001.000000

Base 107.750000 24,665.10 0.00 0.00 743,475.00

695459AD9 Total

0.00 0.0048,504.831,371,000.000 Local 1,480,657.50

Base 48,504.83 0.00 0.00 1,480,657.50

1%   14 Jul 201870757DAJ8 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNPENN NATL GAMING INC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

2.5%   10 May 2016713448BT4 19 Oct 2011 24 Oct 2011 USD/DTCCORTVIEW CAPITAL LLCPEPSICO INC

225,000.000 NHHW Local 103.729000 2,562.50 0.00 0.00 233,390.251.000000

Base 103.729000 2,562.50 0.00 0.00 233,390.25

6.25%   01 Jun 2019716495AN6 06 Dec 2011 09 Dec 2011 USD/DTCWELLS FARGO SECURITIES, LLCPETROHAWK ENERGY CORP

916,000.000 NHFS Local 109.500000 1,272.22 0.00 0.00 1,003,020.001.000000

Base 109.500000 1,272.22 0.00 0.00 1,003,020.00
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07 Dec 2011 12 Dec 2011 USD/DTCBARCLAYS CAPITAL INC

1,418,000.000 NHFS Local 109.500000 2,707.99 0.00 0.00 1,552,710.001.000000

Base 109.500000 2,707.99 0.00 0.00 1,552,710.00

05 Dec 2011 08 Dec 2011 USD/DTCCALYON SECURITIES (USA) INC.

550,000.000 NHFS Local 109.500000 668.40 0.00 0.00 602,250.001.000000

Base 109.500000 668.40 0.00 0.00 602,250.00

716495AN6 Total

0.00 0.004,648.612,884,000.000 Local 3,157,980.00

Base 4,648.61 0.00 0.00 3,157,980.00

4.45%   15 Mar 2012717081CZ4 08 Dec 2011 08 Dec 2011 USD/DTCCALLED BONDSPFIZER INC

1,700,000.000 NHFI Local 101.057660 17,441.52 0.00 0.00 1,717,980.221.000000

Base 101.057660 17,441.52 0.00 0.00 1,717,980.22

6.2%   15 Mar 2019717081DB6 19 Oct 2011 24 Oct 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDPFIZER INC

150,000.000 NHHW Local 124.095000 1,007.50 0.00 0.00 186,142.501.000000

Base 124.095000 1,007.50 0.00 0.00 186,142.50

2%   02 Apr 201472347NAE0 23 Dec 2011 23 Dec 2011 USD/OTHPAYDOWNPINNACLE FOODS FIN LLC

124,349.990 NHHM Local 100.000000 0.00 0.00 0.00 124,349.991.000000

Base 100.000000 0.00 0.00 0.00 124,349.99

23 Dec 2011 23 Dec 2011 USD/OTHPAYDOWN

13,873.890 NHHL Local 100.000000 0.00 0.00 0.00 13,873.891.000000

Base 100.000000 0.00 0.00 0.00 13,873.89

72347NAE0 Total

0.00 0.000.00138,223.880 Local 138,223.88

Base 0.00 0.00 0.00 138,223.88
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1%   23 Oct 201474154TAB1 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNPRIMARY ENERGY RECYCLING HLDGS

168,083.430 NHHM Local 100.000000 0.00 0.00 0.00 168,083.431.000000

Base 100.000000 0.00 0.00 0.00 168,083.43

5.55%   05 Mar 2037742718DF3 19 Oct 2011 24 Oct 2011 USD/DTCCORTVIEW CAPITAL LLCPROCTER & GAMBLE CO/THE

100,000.000 NHHW Local 124.961000 755.42 0.00 0.00 124,961.001.000000

Base 124.961000 755.42 0.00 0.00 124,961.00

26 Oct 2011 31 Oct 2011 USD/DTCBANK OF AMERICA SECURITIES LLC

1,070,000.000 NHHW Local 128.251000 9,237.67 0.00 0.00 1,372,285.701.000000

Base 128.251000 9,237.67 0.00 0.00 1,372,285.70

742718DF3 Total

0.00 0.009,993.091,170,000.000 Local 1,497,246.70

Base 9,993.09 0.00 0.00 1,497,246.70

6%   04 Jun 2016743665AH4 12 Oct 2011 12 Oct 2011 USD/OTHPAYDOWNPROTECTION ONE INC

2,822.810 NHHL Local 100.000000 0.00 0.00 0.00 2,822.811.000000

Base 100.000000 0.00 0.00 0.00 2,822.81

30 Dec 2011 OPEN USD/OTH4 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 0.000.004,198.930 Local 4,198.93

Base 0.00 0.00 0.00 4,198.93

9%   24 Oct 201474956FAG0 21 Oct 2011 02 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INCR H DONNELLEY INC

704,798.900 NHHM Local 41.000000 0.00 0.00 0.00 288,967.551.000000

Base 41.000000 0.00 0.00 0.00 288,967.55
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1%   11 Jan 201874981UAB7 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNRACE POINT PWR II LLC

2,900.400 NHHL Local 100.000000 0.00 0.00 0.00 2,900.401.000000

Base 100.000000 0.00 0.00 0.00 2,900.40

1%   23 Aug 201775875JAE2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNREGAL 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

19 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

500,000.000 NHHL Local 99.125000 0.00 0.00 0.00 495,625.001.000000

Base 99.125000 0.00 0.00 0.00 495,625.00

19 Dec 2011 OPEN USD/OTHCREDIT SUISSE FIRST BOSTON

498,740.550 NHHL Local 99.125000 0.00 0.00 0.00 494,376.571.000000

Base 99.125000 0.00 0.00 0.00 494,376.57

19 Dec 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-500,000.000 NHHL Local 99.125000 0.00 0.00 0.00 -495,625.001.000000

Base 99.125000 0.00 0.00 0.00 -495,625.00

75875JAE2 Total

0.00 0.000.00501,388.670 Local 497,024.69

Base 0.00 0.00 0.00 497,024.69

1%   21 Dec 201476154YAF6 31 Oct 2011 01 Nov 2011 USD/OTH1 PAYDOWNREVOLUTION STUDIOS DIST

3,349.210 NHHM Local 100.000000 0.00 0.00 0.00 3,349.211.000000

Base 100.000000 0.00 0.00 0.00 3,349.21

21 Nov 2011 22 Nov 2011 USD/OTH1 PAYDOWN

13,185.120 NHHM Local 100.000000 0.00 0.00 0.00 13,185.121.000000

Base 100.000000 0.00 0.00 0.00 13,185.12



Prepared by State StreetPage 3296

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Nov 2011 30 Nov 2011 USD/OTHPAYDOWN

3,836.490 NHHM Local 100.000000 0.00 0.00 0.00 3,836.491.000000

Base 100.000000 0.00 0.00 0.00 3,836.49

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

879.010 NHHM Local 100.000000 0.00 0.00 0.00 879.011.000000

Base 100.000000 0.00 0.00 0.00 879.01

76154YAF6 Total

0.00 0.000.0021,249.830 Local 21,249.83

Base 0.00 0.00 0.00 21,249.83

1%   19 Jul 201376168JAD8 19 Dec 2011 OPEN USD/OTH2 CREDIT SUISSE FIRST BOSTONREXNORD LLC

315,926.000 NHHL Local 98.374999 0.00 0.00 0.00 310,792.201.000000

Base 98.374999 0.00 0.00 0.00 310,792.20

1%   09 Feb 201876173FAJ6 30 Dec 2011 OPEN USD/OTH4 PAYDOWNREYNOLDS GROUP HLDGS INC

6,483.930 NHHL Local 100.000000 0.00 0.00 0.00 6,483.931.000000

Base 100.000000 0.00 0.00 0.00 6,483.93

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

5,757.530 NHHL Local 100.000000 0.00 0.00 0.00 5,757.531.000000

Base 100.000000 0.00 0.00 0.00 5,757.53

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

3,353.830 NHHL Local 100.000000 0.00 0.00 0.00 3,353.831.000000

Base 100.000000 0.00 0.00 0.00 3,353.83

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

9,223.080 NHHM Local 100.000000 0.00 0.00 0.00 9,223.081.000000

Base 100.000000 0.00 0.00 0.00 9,223.08



Prepared by State StreetPage 3297

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Dec 2011 OPEN USD/OTH4 PAYDOWN

15,833.310 NHHM Local 100.000000 0.00 0.00 0.00 15,833.311.000000

Base 100.000000 0.00 0.00 0.00 15,833.31

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

17,830.930 NHHM Local 100.000000 0.00 0.00 0.00 17,830.931.000000

Base 100.000000 0.00 0.00 0.00 17,830.93

76173FAJ6 Total

0.00 0.000.0058,482.610 Local 58,482.61

Base 0.00 0.00 0.00 58,482.61

1%   09 Aug 201876173FAL1 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNREYNOLDS GROUP HLDGS INC

18,422.730 NHHL Local 100.000000 0.00 0.00 0.00 18,422.731.000000

Base 100.000000 0.00 0.00 0.00 18,422.73

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

6,602.540 NHHM Local 100.000000 0.00 0.00 0.00 6,602.541.000000

Base 100.000000 0.00 0.00 0.00 6,602.54

76173FAL1 Total

0.00 0.000.0025,025.270 Local 25,025.27

Base 0.00 0.00 0.00 25,025.27

1%   10 Feb 2018774478AS0 19 Dec 2011 OPEN USD/OTH6 CITIBANK ADRROCKWOOD SPECIALTIES GROUP INC

846,147.010 NHHL Local 100.499999 0.00 0.00 0.00 850,377.741.000000

Base 100.499999 0.00 0.00 0.00 850,377.74

1%   29 Jun 201878174TAC6 30 Dec 2011 OPEN USD/OTH4 PAYDOWNRURAL / METRO CORP

4,313.640 NHHL Local 100.000000 0.00 0.00 0.00 4,313.641.000000

Base 100.000000 0.00 0.00 0.00 4,313.64



Prepared by State StreetPage 3298

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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%   06 Apr 201580372RAF9 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSARNOVA HC LLC

1,979.750 NHHL Local 100.000000 0.00 0.00 0.00 1,979.751.000000

Base 100.000000 0.00 0.00 0.00 1,979.75

1%   15 Feb 201780909EAC7 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSCITOR CORP

2,499.090 NHHL Local 100.000000 0.00 0.00 0.00 2,499.091.000000

Base 100.000000 0.00 0.00 0.00 2,499.09

1%   09 May 201781726HAC9 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSENSUS USA INC

2,019.910 NHHL Local 100.000000 0.00 0.00 0.00 2,019.911.000000

Base 100.000000 0.00 0.00 0.00 2,019.91

1%   12 May 201881726JAC5 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNSENSATA TECHNOLOGIES FIN CO LL

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

2.75%   24 Jul 201481760GAH7 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSERVICEMASTER CO

323.450 NHHL Local 100.000000 0.00 0.00 0.00 323.451.000000

Base 100.000000 0.00 0.00 0.00 323.45

2.7629%   24 Jul 20181760GAJ3 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSERVICEMASTER CO

3,247.980 NHHL Local 100.000000 0.00 0.00 0.00 3,247.981.000000

Base 100.000000 0.00 0.00 0.00 3,247.98

1%   22 Nov 201682570JAB2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSI ORGANIZATION INC

2,915.710 NHHL Local 100.000000 0.00 0.00 0.00 2,915.711.000000

Base 100.000000 0.00 0.00 0.00 2,915.71

1%   30 Jun 201683002DAL9 20 Dec 2011 21 Dec 2011 USD/OTH1 PAYDOWNSIX FLAGS THEME PARKS INC

421,052.630 NHHM Local 100.000000 0.00 0.00 0.00 421,052.631.000000

Base 100.000000 0.00 0.00 0.00 421,052.63



Prepared by State StreetPage 3299

Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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 Dec 2011 21 Dec 2011 USD/OTH1 PAYDOWN

421,052.630 NHHM Local 100.000000 0.00 0.00 0.00 421,052.631.000000

Base 100.000000 0.00 0.00 0.00 421,052.63

20 Dec 2011 21 Dec 2011 USD/OTH1 PAYDOWN

157,894.740 NHHM Local 100.000000 0.00 0.00 0.00 157,894.741.000000

Base 100.000000 0.00 0.00 0.00 157,894.74

83002DAL9 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%   09 Feb 201584649QAD5 08 Nov 2011 17 Nov 2011 USD/OTHBARCLAYS CAPITAL INCSPANSION LLC

831,773.850 NHHM Local 99.499999 0.00 0.00 0.00 827,614.981.000000

Base 99.499999 0.00 0.00 0.00 827,614.98

1%   16 Jun 201684762NAR2 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNSPECTRUM BRANDS INC

1,145.840 NHHL Local 100.000000 0.00 0.00 0.00 1,145.841.000000

Base 100.000000 0.00 0.00 0.00 1,145.84

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

5,281.910 NHHM Local 100.000000 0.00 0.00 0.00 5,281.911.000000

Base 100.000000 0.00 0.00 0.00 5,281.91

84762NAR2 Total

0.00 0.000.006,427.750 Local 6,427.75

Base 0.00 0.00 0.00 6,427.75

1%   30 Sep 201684857HAG5 13 Dec 2011 23 Dec 2011 USD/OTH1 RESTRUCTURE NON CASHSPIRIT AEROSYSTEMS INC

759,104.800 NHHL Local 100.750000 0.00 0.00 0.00 764,798.091.000000

Base 100.750000 0.00 0.00 0.00 764,798.09
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

13 Dec 2011 OPEN USD/OTH27 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

84857HAG5 Total

0.00 0.000.00759,104.810 Local 764,798.10

Base 0.00 0.00 0.00 764,798.10

1%   23 Feb 201585022FAD3 13 Oct 2011 13 Oct 2011 USD/OTHPAYDOWNSPRINGBOARD FIN LLC

985,448.100 NHHM Local 100.000001 0.00 0.00 0.00 985,448.111.000000

Base 100.000001 0.00 0.00 0.00 985,448.11

1%   31 May 2017851819AJ1 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSPRINGS WINDOW FASHIONS LLC

4,527.490 NHHL Local 100.000000 0.00 0.00 0.00 4,527.491.000000

Base 100.000000 0.00 0.00 0.00 4,527.49

8.375%   15 Aug 2017852061AF7 08 Nov 2011 14 Nov 2011 USD/DTCCREDIT SUISSE SECURITIES (USA) LLCSPRINT NEXTEL CORP

1,917,000.000 NHFS Local 91.750000 39,691.22 0.00 0.00 1,758,847.501.000000

Base 91.750000 39,691.22 0.00 0.00 1,758,847.50

1%   07 Jun 201885232BAK2 14 Oct 2011 14 Oct 2011 USD/OTHPAYDOWNSRAM LLC

3,305.790 NHHM Local 100.000000 0.00 0.00 0.00 3,305.791.000000

Base 100.000000 0.00 0.00 0.00 3,305.79

27 Oct 2011 28 Oct 2011 USD/OTH1 PAYDOWN

8,264.460 NHHM Local 100.000000 0.00 0.00 0.00 8,264.461.000000

Base 100.000000 0.00 0.00 0.00 8,264.46

30 Dec 2011 OPEN USD/OTH4 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
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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

85232BAK2 Total

0.00 0.000.0014,070.250 Local 14,070.25

Base 0.00 0.00 0.00 14,070.25

1%   26 Jul 201886722CAB5 30 Sep 2011 USD/OTHPAYDOWNSUNCOKE ENERGY 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

30 Sep 2011 CANCEL 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

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

2,878.420 NHHM Local 100.000000 0.00 0.00 0.00 2,878.421.000000

Base 100.000000 0.00 0.00 0.00 2,878.42

86722CAB5 Total

0.00 0.000.002,878.420 Local 2,878.42

Base 0.00 0.00 0.00 2,878.42

3.51%   05 Oct 201586853TAH6 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSUPERVALU 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

21 Dec 2011 OPEN USD/OTH9 RESTRUCTURE NON CASH

104,593.240 NHHL Local 96.999997 0.00 0.00 0.00 101,455.441.000000

Base 96.999997 0.00 0.00 0.00 101,455.44

86853TAH6 Total

0.00 0.000.00104,856.700 Local 101,718.90

Base 0.00 0.00 0.00 101,718.90
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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%   04 Feb 201786880NAF0 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSURGERY CTR HLDGS INC

2,513.060 NHHL Local 100.000000 0.00 0.00 0.00 2,513.061.000000

Base 100.000000 0.00 0.00 0.00 2,513.06

1%   23 Jun 201886881UAD8 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNSURGICAL CARE AFFILIATES LLC

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

1%   21 Dec 201787164GAB9 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNSYNIVERSE HLDGS INC

1,057.630 NHHL Local 100.000000 0.00 0.00 0.00 1,057.631.000000

Base 100.000000 0.00 0.00 0.00 1,057.63

22 Dec 2011 OPEN USD/OTHCITIBANK ADR

418,821.490 NHHL Local 99.750000 0.00 0.00 0.00 417,774.441.000000

Base 99.750000 0.00 0.00 0.00 417,774.44

87164GAB9 Total

0.00 0.000.00419,879.120 Local 418,832.07

Base 0.00 0.00 0.00 418,832.07

1%   23 Aug 201587238DAL6 06 Oct 2011 03 Nov 2011 USD/OTHCITIBANK ADRTDS INV CORP

98,019.700 NHHL Local 83.249999 0.00 0.00 0.00 81,601.401.000000

Base 83.249999 0.00 0.00 0.00 81,601.40

12 Oct 2011 USD/OTHCITIBANK ADR

171,384.400 NHHL Local 84.000002 0.00 0.00 0.00 143,962.901.000000

Base 84.000002 0.00 0.00 0.00 143,962.90

12 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-171,384.400 NHHL Local 84.000002 0.00 0.00 0.00 -143,962.901.000000

Base 84.000002 0.00 0.00 0.00 -143,962.90
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

12 Oct 2011 03 Nov 2011 USD/OTH1 CITIBANK ADR

156,831.410 NHHL Local 83.999997 0.00 0.00 0.00 131,738.381.000000

Base 83.999997 0.00 0.00 0.00 131,738.38

26 Oct 2011 USD/OTHCITIBANK ADR

166,990.990 NHHL Local 100.000005 0.00 0.00 0.00 166,991.001.000000

Base 100.000005 0.00 0.00 0.00 166,991.00

26 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-166,990.990 NHHL Local 100.000005 0.00 0.00 0.00 -166,991.001.000000

Base 100.000005 0.00 0.00 0.00 -166,991.00

26 Oct 2011 USD/OTHCITIBANK ADR

166,990.990 NHHL Local 85.500002 0.00 0.00 0.00 142,777.301.000000

Base 85.500002 0.00 0.00 0.00 142,777.30

26 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-166,990.990 NHHL Local 85.500002 0.00 0.00 0.00 -142,777.301.000000

Base 85.500002 0.00 0.00 0.00 -142,777.30

31 Oct 2011 USD/OTHSHARE ADJUSTMENT

152,438.000 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

31 Oct 2011 CANCEL USD/OTHSHARE ADJUSTMENT

-152,438.000 NHHL Local 0.000000 0.00 0.00 0.00 0.001.000000

Base 0.000000 0.00 0.00 0.00 0.00

26 Oct 2011 USD/OTHCITIBANK ADR

166,990.990 NHHL Local 85.500002 0.00 0.00 0.00 142,777.301.000000

Base 85.500002 0.00 0.00 0.00 142,777.30

26 Oct 2011 CANCEL USD/OTHCITIBANK ADR

-166,990.990 NHHL Local 85.500002 0.00 0.00 0.00 -142,777.301.000000

Base 85.500002 0.00 0.00 0.00 -142,777.30
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

26 Oct 2011 02 Dec 2011 USD/OTH1 CITIBANK ADR

166,990.990 NHHL Local 85.500002 0.00 0.00 0.00 142,777.301.000000

Base 85.500002 0.00 0.00 0.00 142,777.30

87238DAL6 Total

0.00 0.000.00421,842.100 Local 356,117.08

Base 0.00 0.00 0.00 356,117.08

1%   11 Feb 201787309LAE8 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNTWCC HLDG CORP

5,631.270 NHHM Local 100.000000 0.00 0.00 0.00 5,631.271.000000

Base 100.000000 0.00 0.00 0.00 5,631.27

1%   18 Dec 201587650QAF9 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNTASC INC

1,614.630 NHHL Local 100.000000 0.00 0.00 0.00 1,614.631.000000

Base 100.000000 0.00 0.00 0.00 1,614.63

1%   10 Feb 201889334GAG9 30 Dec 2011 30 Dec 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

3.8%   01 Oct 2020893526DK6 19 Oct 2011 24 Oct 2011 USD/DTCMORGAN STANLEY CO INCORPORATEDTRANS CANADA PIPELINES

150,000.000 NHHW Local 104.218000 364.17 0.00 0.00 156,327.001.000000

Base 104.218000 364.17 0.00 0.00 156,327.00

5.375%   15 Jun 201289417EAB5 19 Oct 2011 24 Oct 2011 USD/DTCWELLS FARGO SECURITIES, LLCTRAVELERS COS INC

100,000.000 NHHW Local 102.790000 1,926.04 0.00 0.00 102,790.001.000000

Base 102.790000 1,926.04 0.00 0.00 102,790.00

1%   21 Jun 201789621EAF8 30 Dec 2011 OPEN USD/OTH4 PAYDOWNTRIMAS CORP

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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%   22 Apr 201690187DAJ6 01 Dec 2011 USD/OTHCITIBANK ADR24 HOUR FITNESS WORLDWIDE INC

731,707.320 NHHM Local 96.000000 0.00 0.00 0.00 702,439.031.000000

Base 96.000000 0.00 0.00 0.00 702,439.03

01 Dec 2011 CANCEL USD/OTHCITIBANK ADR

-731,707.320 NHHM Local 96.000000 0.00 0.00 0.00 -702,439.031.000000

Base 96.000000 0.00 0.00 0.00 -702,439.03

01 Dec 2011 22 Dec 2011 USD/OTH1 CITIBANK ADR

731,707.320 NHHM Local 96.000000 0.00 0.00 0.00 702,439.031.000000

Base 96.000000 0.00 0.00 0.00 702,439.03

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

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 Dec 2011 OPEN USD/OTH4 PAYDOWN

1,897.580 NHHM Local 100.000000 0.00 0.00 0.00 1,897.581.000000

Base 100.000000 0.00 0.00 0.00 1,897.58

90187DAJ6 Total

0.00 0.000.00736,348.380 Local 707,080.09

Base 0.00 0.00 0.00 707,080.09

4.95%   30 Oct 201490331HKP7 19 Oct 2011 24 Oct 2011 USD/DTCBANK OF AMERICA SECURITIES LLCUS BANK NA

125,000.000 NHHW Local 109.323000 2,990.63 0.00 0.00 136,653.751.000000

Base 109.323000 2,990.63 0.00 0.00 136,653.75

1%   23 Feb 201790343TAL7 30 Dec 2011 OPEN USD/OTH4 PAYDOWNUS TELEPACIFIC CORP

2,311.780 NHHL Local 100.000000 0.00 0.00 0.00 2,311.781.000000

Base 100.000000 0.00 0.00 0.00 2,311.78
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

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%   26 Jul 201790429PAC2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNUNCLE ACQUISITION 2010 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

6.5%   15 Apr 2012907818CP1 19 Oct 2011 24 Oct 2011 USD/DTCBANK OF AMERICA SECURITIES LLCUNION PACIFIC CORP

25,000.000 NHHW Local 102.673000 40.63 0.00 0.00 25,668.251.000000

Base 102.673000 40.63 0.00 0.00 25,668.25

19 Dec 2011 19 Dec 2011 USD/DTCCALLED BONDS

185,000.000 NHHW Local 102.008016 2,137.77 0.00 0.00 188,714.831.000000

Base 102.008016 2,137.77 0.00 0.00 188,714.83

907818CP1 Total

0.00 0.002,178.40210,000.000 Local 214,383.08

Base 2,178.40 0.00 0.00 214,383.08

7.75%   15 Dec 2016909440AP4 18 Nov 2011 23 Nov 2011 USD/DTCBARCLAYS CAPITAL INCPENSKE AUTO GROUP INC

143,000.000 NHFS Local 102.250000 4,863.99 0.00 0.00 146,217.501.000000

Base 102.250000 4,863.99 0.00 0.00 146,217.50

6.2%   15 Jan 2038911312AJ5 19 Oct 2011 24 Oct 2011 USD/DTCGOLDMAN SACHS + COUNITED PARCEL SERVICE

150,000.000 NHHW Local 131.852000 2,557.50 0.00 0.00 197,778.001.000000

Base 131.852000 2,557.50 0.00 0.00 197,778.00

3.5%   15 Feb 2039912810QA9 19 Oct 2011 24 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

4,125,000.000 NHHW Local 106.312500 27,462.64 0.00 0.00 4,385,390.631.000000

Base 106.312500 27,462.64 0.00 0.00 4,385,390.63

3.125%   15 Nov 2041912810QT8 29 Nov 2011 02 Dec 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

1,400,000.000 NHHW Local 103.249600 2,043.27 0.00 0.00 1,445,494.401.000000

Base 103.249600 2,043.27 0.00 0.00 1,445,494.40
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Composite
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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
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Base Currency: USD - US DOLLAR

4%   15 Nov 2012912828AP5 21 Nov 2011 22 Nov 2011 USD/FEDMORGAN STANLEY CO INCORPORATEDUS TREASURY N/B

2,000,000.000 NHFJ Local 103.781250 1,538.46 0.00 0.00 2,075,625.001.000000

Base 103.781250 1,538.46 0.00 0.00 2,075,625.00

3.5%   15 Feb 2018912828HR4 19 Oct 2011 24 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

250,000.000 NHHW Local 112.437500 1,664.40 0.00 0.00 281,093.751.000000

Base 112.437500 1,664.40 0.00 0.00 281,093.75

16 Nov 2011 21 Nov 2011 USD/FEDMORGAN STANLEY CO INCORPORATED

500,000.000 NHFI Local 113.640225 4,660.33 0.00 0.00 568,201.131.000000

Base 113.640225 4,660.33 0.00 0.00 568,201.13

912828HR4 Total

0.00 0.006,324.73750,000.000 Local 849,294.88

Base 6,324.73 0.00 0.00 849,294.88

2.875%   30 Apr 2013912828HY9 20 Dec 2011 21 Dec 2011 USD/FEDU.S. TRUST COMPANYUS TREASURY N/B

3,500,000.000 NHFJ Local 103.941406 15,324.52 0.00 0.00 3,637,949.221.000000

Base 103.941406 15,324.52 0.00 0.00 3,637,949.22

1.125%   15 Jan 2012912828KB5 03 Oct 2011 06 Oct 2011 USD/FEDBANK OF AMERICA SECURITIES LLCUS TREASURY N/B

10,850,000.000 NHHW Local 100.296540 27,530.40 0.00 0.00 10,882,174.591.000000

Base 100.296540 27,530.40 0.00 0.00 10,882,174.59

04 Oct 2011 07 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLC

20,710,000.000 NHFI Local 100.277343 53,181.93 0.00 0.00 20,767,437.891.000000

Base 100.277343 53,181.93 0.00 0.00 20,767,437.89

912828KB5 Total

0.00 0.0080,712.3331,560,000.000 Local 31,649,612.48

Base 80,712.33 0.00 0.00 31,649,612.48
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2.625%   31 Jul 2014912828LC2 20 Dec 2011 21 Dec 2011 USD/FEDU.S. TRUST COMPANYUS TREASURY N/B

3,500,000.000 NHFJ Local 105.929687 35,701.43 0.00 0.00 3,707,539.061.000000

Base 105.929687 35,701.43 0.00 0.00 3,707,539.06

2.25%   31 Jul 2017912828NR7 20 Dec 2011 21 Dec 2011 USD/FEDU.S. TRUST COMPANYUS TREASURY N/B

2,500,000.000 NHFJ Local 107.398438 23,072.35 0.00 0.00 2,684,960.941.000000

Base 107.398438 23,072.35 0.00 0.00 2,684,960.94

2.625%   15 Aug 2020912828NT3 16 Nov 2011 21 Nov 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

15,265,000.000 NHHW Local 106.781250 106,709.82 0.00 0.00 16,300,157.811.000000

Base 106.781250 106,709.82 0.00 0.00 16,300,157.81

3.625%   15 Feb 2021912828PX2 19 Oct 2011 24 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

1,625,000.000 NHHW Local 113.265625 11,204.99 0.00 0.00 1,840,566.411.000000

Base 113.265625 11,204.99 0.00 0.00 1,840,566.41

2.125%   29 Feb 2016912828QJ2 19 Oct 2011 24 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

2,125,000.000 NHHW Local 105.406250 6,699.00 0.00 0.00 2,239,882.811.000000

Base 105.406250 6,699.00 0.00 0.00 2,239,882.81

16 Nov 2011 21 Nov 2011 USD/FEDLOOP CAPITAL MARKETS LLC

15,000,000.000 NHFI Local 105.996093 71,806.32 0.00 0.00 15,899,414.061.000000

Base 105.996093 71,806.32 0.00 0.00 15,899,414.06

912828QJ2 Total

0.00 0.0078,505.3217,125,000.000 Local 18,139,296.87

Base 78,505.32 0.00 0.00 18,139,296.87

3.125%   15 May 2021912828QN3 19 Oct 2011 24 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

1,000,000.000 NHHW Local 108.796875 13,756.79 0.00 0.00 1,087,968.751.000000

Base 108.796875 13,756.79 0.00 0.00 1,087,968.75
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20 Dec 2011 22 Dec 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.

2,500,000.000 NHFI Local 111.179287 7,941.28 0.00 0.00 2,779,482.191.000000

Base 111.179287 7,941.28 0.00 0.00 2,779,482.19

912828QN3 Total

0.00 0.0021,698.073,500,000.000 Local 3,867,450.94

Base 21,698.07 0.00 0.00 3,867,450.94

0.75%   15 Jul 2014912828QU7 19 Oct 2011 24 Oct 2011 USD/FEDLOOP CAPITAL MARKETS LLCUS TREASURY N/B

3,000,000.000 NHHW Local 100.546875 5,146.06 0.00 0.00 3,016,406.251.000000

Base 100.546875 5,146.06 0.00 0.00 3,016,406.25

0.125%   31 Aug 2013912828RD4 21 Oct 2011 24 Oct 2011 USD/FEDPERSHING LLCUS TREASURY N/B

7,000,000.000 NHFS Local 99.742188 1,298.08 0.00 0.00 6,981,953.131.000000

Base 99.742188 1,298.08 0.00 0.00 6,981,953.13

2%   15 Nov 2021912828RR3 29 Nov 2011 02 Dec 2011 USD/FEDDEUTSCHE BANK SECURITIES, INC.US TREASURY N/B

3,400,000.000 NHFI Local 99.980068 3,175.82 0.00 0.00 3,399,322.341.000000

Base 99.980068 3,175.82 0.00 0.00 3,399,322.34

0.25%   30 Nov 2013912828RS1 02 Dec 2011 05 Dec 2011 USD/FEDPERSHING LLCUS TREASURY N/B

3,500,000.000 NHFS Local 99.988281 119.54 0.00 0.00 3,499,589.841.000000

Base 99.988281 119.54 0.00 0.00 3,499,589.84

30 Nov 2011 01 Dec 2011 USD/FEDLOOP CAPITAL MARKETS LLC

3,000,000.000 NHFS Local 99.984375 20.49 0.00 0.00 2,999,531.251.000000

Base 99.984375 20.49 0.00 0.00 2,999,531.25

912828RS1 Total

0.00 0.00140.036,500,000.000 Local 6,499,121.09

Base 140.03 0.00 0.00 6,499,121.09
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1%   29 Sep 2014914908AJ7 28 Sep 2011 CANCEL USD/OTHCITIBANK ADRUNIVISION COMMUNICATIONS INC

-2,982,420.850 NHHM Local 91.250000 0.00 0.00 0.00 -2,721,459.031.000000

Base 91.250000 0.00 0.00 0.00 -2,721,459.03

28 Sep 2011 07 Oct 2011 USD/OTHCITIBANK ADR

2,982,420.850 NHHM Local 91.250000 0.00 0.00 0.00 2,721,459.031.000000

Base 91.250000 0.00 0.00 0.00 2,721,459.03

914908AJ7 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00

1%   31 May 201491832FAC3 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNVSS AHC CONS HLDGS CORP

1,265.380 NHHL Local 100.000000 0.00 0.00 0.00 1,265.381.000000

Base 100.000000 0.00 0.00 0.00 1,265.38

3%   01 Apr 201692343VAY0 19 Oct 2011 24 Oct 2011 USD/DTCJEFFERIES+ CO. - BOND DIVISIONVERIZON COMMUNICATIONS

250,000.000 NHHW Local 105.466000 479.17 0.00 0.00 263,665.001.000000

Base 105.466000 479.17 0.00 0.00 263,665.00

26 Oct 2011 31 Oct 2011 USD/DTCJ.P. MORGAN SECURITIES LLC

1,860,000.000 NHFI Local 105.294000 4,650.00 0.00 0.00 1,958,468.401.000000

Base 105.294000 4,650.00 0.00 0.00 1,958,468.40

92343VAY0 Total

0.00 0.005,129.172,110,000.000 Local 2,222,133.40

Base 5,129.17 0.00 0.00 2,222,133.40

1%   31 Jul 201492553JAC0 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNGOODYEAR ENGINEERED PRODUCTS

3,359.800 NHHM Local 100.000000 0.00 0.00 0.00 3,359.801.000000

Base 100.000000 0.00 0.00 0.00 3,359.80
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1%   31 Jul 201492553JAD8 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNGOODYEAR ENGINEERED PRODUCTS

480.210 NHHM Local 100.000000 0.00 0.00 0.00 480.211.000000

Base 100.000000 0.00 0.00 0.00 480.21

1%   22 Dec 201692829EAG0 15 Dec 2011 15 Dec 2011 USD/OTHPAYDOWNVISANT CORP

3,768.840 NHHM Local 100.000000 0.00 0.00 0.00 3,768.841.000000

Base 100.000000 0.00 0.00 0.00 3,768.84

22 Dec 2011 22 Dec 2011 USD/OTHPAYDOWN

72,543.170 NHHM Local 100.000000 0.00 0.00 0.00 72,543.171.000000

Base 100.000000 0.00 0.00 0.00 72,543.17

92829EAG0 Total

0.00 0.000.0076,312.010 Local 76,312.01

Base 0.00 0.00 0.00 76,312.01

1%   11 Feb 201692928DAH0 03 Oct 2011 04 Oct 2011 USD/OTH1 PAYDOWNWM BOLTHOUSE FARMS INC

2,656.180 NHHL Local 100.000000 0.00 0.00 0.00 2,656.181.000000

Base 100.000000 0.00 0.00 0.00 2,656.18

24 Oct 2011 24 Oct 2011 USD/OTHPAYDOWN

6,217.390 NHHL Local 100.000000 0.00 0.00 0.00 6,217.391.000000

Base 100.000000 0.00 0.00 0.00 6,217.39

28 Oct 2011 28 Oct 2011 USD/OTHPAYDOWN

4,144.920 NHHL Local 100.000000 0.00 0.00 0.00 4,144.921.000000

Base 100.000000 0.00 0.00 0.00 4,144.92

04 Nov 2011 07 Nov 2011 USD/OTH3 PAYDOWN

4,144.920 NHHL Local 100.000000 0.00 0.00 0.00 4,144.921.000000

Base 100.000000 0.00 0.00 0.00 4,144.92
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10 Nov 2011 10 Nov 2011 USD/OTHPAYDOWN

2,072.460 NHHL Local 100.000000 0.00 0.00 0.00 2,072.461.000000

Base 100.000000 0.00 0.00 0.00 2,072.46

25 Nov 2011 25 Nov 2011 USD/OTHPAYDOWN

2,072.470 NHHL Local 100.000000 0.00 0.00 0.00 2,072.471.000000

Base 100.000000 0.00 0.00 0.00 2,072.47

30 Nov 2011 30 Nov 2011 USD/OTHPAYDOWN

2,072.460 NHHL Local 100.000000 0.00 0.00 0.00 2,072.461.000000

Base 100.000000 0.00 0.00 0.00 2,072.46

02 Dec 2011 USD/OTHPAYDOWN

2,075.940 NHHL Local 100.000000 0.00 0.00 0.00 2,075.941.000000

Base 100.000000 0.00 0.00 0.00 2,075.94

02 Dec 2011 CANCEL USD/OTHPAYDOWN

-2,075.940 NHHL Local 100.000000 0.00 0.00 0.00 -2,075.941.000000

Base 100.000000 0.00 0.00 0.00 -2,075.94

02 Dec 2011 02 Dec 2011 USD/OTHPAYDOWN

2,072.460 NHHL Local 100.000000 0.00 0.00 0.00 2,072.461.000000

Base 100.000000 0.00 0.00 0.00 2,072.46

09 Dec 2011 09 Dec 2011 USD/OTHPAYDOWN

2,072.460 NHHL Local 100.000000 0.00 0.00 0.00 2,072.461.000000

Base 100.000000 0.00 0.00 0.00 2,072.46

21 Dec 2011 21 Dec 2011 USD/OTHPAYDOWN

2,072.460 NHHL Local 100.000000 0.00 0.00 0.00 2,072.461.000000

Base 100.000000 0.00 0.00 0.00 2,072.46

27 Dec 2011 27 Dec 2011 USD/OTHPAYDOWN

2,072.460 NHHL Local 100.000000 0.00 0.00 0.00 2,072.461.000000

Base 100.000000 0.00 0.00 0.00 2,072.46
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30 Dec 2011 OPEN USD/OTH4 PAYDOWN

2,072.460 NHHL Local 100.000000 0.00 0.00 0.00 2,072.461.000000

Base 100.000000 0.00 0.00 0.00 2,072.46

92928DAH0 Total

0.00 0.000.0033,743.100 Local 33,743.10

Base 0.00 0.00 0.00 33,743.10

6.5%   15 Aug 2037931142CK7 19 Oct 2011 24 Oct 2011 USD/DTCBARCLAYS CAPITAL INCWAL MART STORES INC

150,000.000 NHHW Local 133.937000 1,868.75 0.00 0.00 200,905.501.000000

Base 133.937000 1,868.75 0.00 0.00 200,905.50

26 Oct 2011 31 Oct 2011 USD/DTCMORGAN STANLEY CO INCORPORATED

900,000.000 NHHW Local 133.751000 12,350.00 0.00 0.00 1,203,759.001.000000

Base 133.751000 12,350.00 0.00 0.00 1,203,759.00

931142CK7 Total

0.00 0.0014,218.751,050,000.000 Local 1,404,664.50

Base 14,218.75 0.00 0.00 1,404,664.50

1%   20 Jun 201793208WAC8 30 Dec 2011 OPEN USD/OTH4 PAYDOWNWALL STREET SYS HLDGS INC

1,661.110 NHHL Local 100.000000 0.00 0.00 0.00 1,661.111.000000

Base 100.000000 0.00 0.00 0.00 1,661.11

1%   30 Jun 201693317CAB2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNWALTER INVT MGMT CORP

36,359.350 NHHL Local 100.000000 0.00 0.00 0.00 36,359.351.000000

Base 100.000000 0.00 0.00 0.00 36,359.35

1%   15 Mar 201893443NAW9 30 Dec 2011 OPEN USD/OTH4 PAYDOWNWARNER 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
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1%   15 Mar 201893443NAX7 30 Dec 2011 OPEN USD/OTH4 PAYDOWNWARNER 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 Dec 2011 OPEN USD/OTH4 PAYDOWNWARNER 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

4.6%   01 Apr 202194974BEV8 17 Oct 2011 20 Oct 2011 USD/DTCGOLDMAN SACHS + COWELLS FARGO & COMPANY

1,430,000.000 NHFI Local 105.761000 3,471.72 0.00 0.00 1,512,382.301.000000

Base 105.761000 3,471.72 0.00 0.00 1,512,382.30

17 Oct 2011 20 Oct 2011 USD/DTCGOLDMAN SACHS + CO

2,435,000.000 NHHW Local 105.761000 5,911.64 0.00 0.00 2,575,280.351.000000

Base 105.761000 5,911.64 0.00 0.00 2,575,280.35

94974BEV8 Total

0.00 0.009,383.363,865,000.000 Local 4,087,662.65

Base 9,383.36 0.00 0.00 4,087,662.65

5.75%   16 May 201694980VAE8 22 Nov 2011 28 Nov 2011 USD/DTCMORGAN STANLEY & CO. INCORPORATED/RWELLS FARGO BANK NA

3,500,000.000 NHFJ Local 109.522000 7,267.36 0.00 0.00 3,833,270.001.000000

Base 109.522000 7,267.36 0.00 0.00 3,833,270.00

1%   24 May 201795058QAC7 30 Dec 2011 OPEN USD/OTH4 PAYDOWNWENDYS/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

100%   01 Dec 2016971AEKII6 22 Nov 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPEZAYO GROUP

320,000.000 NHHL Local 97.500000 0.00 0.00 0.00 312,000.001.000000

Base 97.500000 0.00 0.00 0.00 312,000.00
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22 Nov 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-320,000.000 NHHL Local 97.500000 0.00 0.00 0.00 -312,000.001.000000

Base 97.500000 0.00 0.00 0.00 -312,000.00

22 Nov 2011 USD/OTHTHE ROYALBANK OF CANADA EUROPE

320,000.000 NHHL Local 97.500000 0.00 0.00 0.00 312,000.001.000000

Base 97.500000 0.00 0.00 0.00 312,000.00

22 Nov 2011 CANCEL USD/OTHTHE ROYALBANK OF CANADA EUROPE

-320,000.000 NHHL Local 97.500000 0.00 0.00 0.00 -312,000.001.000000

Base 97.500000 0.00 0.00 0.00 -312,000.00

100%   01 Dec 2016971AEKII6 22 Nov 2011 OPEN USD/OTH15 THE ROYALBANK OF CANADA EUROPEZAYO GROUP

320,000.000 NHHL Local 97.500000 0.00 0.00 0.00 312,000.001.000000

Base 97.500000 0.00 0.00 0.00 312,000.00

971AEKII6 Total

0.00 0.000.00320,000.000 Local 312,000.00

Base 0.00 0.00 0.00 312,000.00

1%   16 Nov 2016971AELII4 16 Nov 2011 USD/OTHWELLS FARGO BANKHEALTH MANAGEMENT ASSOCIATES

640,000.000 NHHL Local 100.000000 0.00 0.00 0.00 640,000.001.000000

Base 100.000000 0.00 0.00 0.00 640,000.00

16 Nov 2011 CANCEL USD/OTHWELLS FARGO BANK

-640,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -640,000.001.000000

Base 100.000000 0.00 0.00 0.00 -640,000.00

16 Nov 2011 USD/OTHWELLS FARGO BANK

640,000.000 NHHL Local 100.000000 0.00 0.00 0.00 640,000.001.000000

Base 100.000000 0.00 0.00 0.00 640,000.00
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16 Nov 2011 CANCEL USD/OTHWELLS FARGO BANK

-640,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -640,000.001.000000

Base 100.000000 0.00 0.00 0.00 -640,000.00

16 Nov 2011 USD/OTHWELLS FARGO BANK

640,000.000 NHHL Local 99.750000 0.00 0.00 0.00 638,400.001.000000

Base 99.750000 0.00 0.00 0.00 638,400.00

16 Nov 2011 CANCEL USD/OTHWELLS FARGO BANK

-640,000.000 NHHL Local 99.750000 0.00 0.00 0.00 -638,400.001.000000

Base 99.750000 0.00 0.00 0.00 -638,400.00

16 Nov 2011 05 Dec 2011 USD/OTH3 WELLS FARGO BANK

640,000.000 NHHL Local 99.750000 0.00 0.00 0.00 638,400.001.000000

Base 99.750000 0.00 0.00 0.00 638,400.00

971AELII4 Total

0.00 0.000.00640,000.000 Local 638,400.00

Base 0.00 0.00 0.00 638,400.00

1%   14 Dec 2018971MJPII4 19 Dec 2011 OPEN USD/OTH9 UBS AGCAPITAL SAFETY GROUP LTD

116,300.000 NHHL Local 99.500000 0.00 0.00 0.00 115,718.501.000000

Base 99.500000 0.00 0.00 0.00 115,718.50

1%   21 Dec 2018971PALII5 16 Dec 2011 USD/OTHJP MORGANCHASE BANKLIN TELEVISION CORP.

160,000.000 NHHL Local 99.500000 0.00 0.00 0.00 159,200.001.000000

Base 99.500000 0.00 0.00 0.00 159,200.00

16 Dec 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-160,000.000 NHHL Local 99.500000 0.00 0.00 0.00 -159,200.001.000000

Base 99.500000 0.00 0.00 0.00 -159,200.00
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16 Dec 2011 USD/OTHJP MORGANCHASE BANK

160,000.000 NHHL Local 99.500000 0.00 0.00 0.00 159,200.001.000000

Base 99.500000 0.00 0.00 0.00 159,200.00

971PALII5 Total

0.00 0.000.00160,000.000 Local 159,200.00

Base 0.00 0.00 0.00 159,200.00

1%   18 Jul 2016971QAHII2 15 Dec 2011 OPEN USD/OTH5 JP MORGANCHASE BANKFIDELITY NATIONAL INFO SOLUTIO

720,000.000 NHHL Local 99.937500 0.00 0.00 0.00 719,550.001.000000

Base 99.937500 0.00 0.00 0.00 719,550.00

1%   01 Sep 2016971QGDII5 09 Dec 2011 OPEN USD/OTH12 BARCLAYS BANKOCWEN FINANCIAL CORP.

390,000.000 NHHL Local 98.625000 0.00 0.00 0.00 384,637.501.000000

Base 98.625000 0.00 0.00 0.00 384,637.50

12 Dec 2011 OPEN USD/OTH12 BARCLAYS BANK

160,000.000 NHHL Local 98.625000 0.00 0.00 0.00 157,800.001.000000

Base 98.625000 0.00 0.00 0.00 157,800.00

971QGDII5 Total

0.00 0.000.00550,000.000 Local 542,437.50

Base 0.00 0.00 0.00 542,437.50

1%   03 Oct 2018973HKMII8 24 Oct 2011 24 Oct 2011 USD/OTHPAYDOWNSEALED AIR CORP

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

14 Nov 2011 14 Nov 2011 USD/OTHPAYDOWN

20,000.000 NHHM Local 100.000000 0.00 0.00 0.00 20,000.001.000000

Base 100.000000 0.00 0.00 0.00 20,000.00
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973HKMII8 Total

0.00 0.000.0025,000.000 Local 25,000.00

Base 0.00 0.00 0.00 25,000.00

1%   07 Dec 2018973MRQII1 30 Nov 2011 USD/OTHDEUTSCHE BANK SECURITIES INCCOLFAX CORP

320,000.000 NHHL Local 100.000000 0.00 0.00 0.00 320,000.001.000000

Base 100.000000 0.00 0.00 0.00 320,000.00

30 Nov 2011 CANCEL USD/OTHDEUTSCHE BANK SECURITIES INC

-320,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -320,000.001.000000

Base 100.000000 0.00 0.00 0.00 -320,000.00

30 Nov 2011 OPEN USD/OTH37 DEUTSCHE BANK SECURITIES INC

320,000.000 NHHL Local 100.000000 0.00 0.00 0.00 320,000.001.000000

Base 100.000000 0.00 0.00 0.00 320,000.00

973MRQII1 Total

0.00 0.000.00320,000.000 Local 320,000.00

Base 0.00 0.00 0.00 320,000.00

1%   22 Sep 2017973MYSII9 07 Oct 2011 USD/OTHCHASE MANHATTANBUFFALO GULF COAST TERMINALS

500,000.000 NHHM Local 100.250000 0.00 0.00 0.00 501,250.001.000000

Base 100.250000 0.00 0.00 0.00 501,250.00

07 Oct 2011 CANCEL USD/OTHCHASE MANHATTAN

-500,000.000 NHHM Local 100.250000 0.00 0.00 0.00 -501,250.001.000000

Base 100.250000 0.00 0.00 0.00 -501,250.00

07 Oct 2011 USD/OTHCHASE MANHATTAN

500,000.000 NHHM Local 100.250000 0.00 0.00 0.00 501,250.001.000000

Base 100.250000 0.00 0.00 0.00 501,250.00
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Base Currency: USD - US DOLLAR

07 Oct 2011 CANCEL USD/OTHCHASE MANHATTAN

-500,000.000 NHHM Local 100.250000 0.00 0.00 0.00 -501,250.001.000000

Base 100.250000 0.00 0.00 0.00 -501,250.00

07 Oct 2011 07 Nov 2011 USD/OTH4 CHASE MANHATTAN

500,000.000 NHHM Local 100.250000 0.00 0.00 0.00 501,250.001.000000

Base 100.250000 0.00 0.00 0.00 501,250.00

973MYSII9 Total

0.00 0.000.00500,000.000 Local 501,250.00

Base 0.00 0.00 0.00 501,250.00

1%   29 Sep 2017973SFVII0 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNGO DADDY GROUP INC

1,725.000 NHHL Local 100.000000 0.00 0.00 0.00 1,725.001.000000

Base 100.000000 0.00 0.00 0.00 1,725.00

30 Dec 2011 30 Dec 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

973SFVII0 Total

0.00 0.000.005,475.000 Local 5,475.00

Base 0.00 0.00 0.00 5,475.00

1%   02 Feb 2018973SWQII2 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNMICROSEMI CORP.

2,500.000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.001.000000

Base 100.000000 0.00 0.00 0.00 2,500.00

1%   02 Nov 2018973VNMII4 03 Nov 2011 USD/OTHMORGAN STANLEYNEUSTAR INC.

160,000.000 NHHL Local 100.000000 0.00 0.00 0.00 160,000.001.000000

Base 100.000000 0.00 0.00 0.00 160,000.00
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Base Currency: USD - US DOLLAR

03 Nov 2011 CANCEL USD/OTHMORGAN STANLEY

-160,000.000 NHHL Local 100.000000 0.00 0.00 0.00 -160,000.001.000000

Base 100.000000 0.00 0.00 0.00 -160,000.00

03 Nov 2011 29 Nov 2011 USD/OTHMORGAN STANLEY

160,000.000 NHHL Local 100.000000 0.00 0.00 0.00 160,000.001.000000

Base 100.000000 0.00 0.00 0.00 160,000.00

30 Dec 2011 30 Dec 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

973VNMII4 Total

0.00 0.000.00163,750.000 Local 163,750.00

Base 0.00 0.00 0.00 163,750.00

1%   13 May 2017973XTGII7 06 Dec 2011 OPEN USD/OTH6 DEUTSCHE BANK SECURITIES INCNUVEEN INVESTMENT

430,000.000 NHHL Local 98.500000 0.00 0.00 0.00 423,550.001.000000

Base 98.500000 0.00 0.00 0.00 423,550.00

01 Dec 2011 OPEN USD/OTH5 DEUTSCHE BANK SECURITIES INC

380,000.000 NHHL Local 98.250000 0.00 0.00 0.00 373,350.001.000000

Base 98.250000 0.00 0.00 0.00 373,350.00

973XTGII7 Total

0.00 0.000.00810,000.000 Local 796,900.00

Base 0.00 0.00 0.00 796,900.00

1%   12 Dec 2017973ZPSII0 18 Nov 2011 USD/OTHBARCLAYS BANKNXP B.V.

345,000.000 NHHL Local 96.250000 0.00 0.00 0.00 332,062.501.000000

Base 96.250000 0.00 0.00 0.00 332,062.50
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18 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-345,000.000 NHHL Local 96.250000 0.00 0.00 0.00 -332,062.501.000000

Base 96.250000 0.00 0.00 0.00 -332,062.50

18 Nov 2011 USD/OTHBARCLAYS BANK

345,000.000 NHHL Local 96.187501 0.00 0.00 0.00 331,846.881.000000

Base 96.187501 0.00 0.00 0.00 331,846.88

18 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-345,000.000 NHHL Local 96.187501 0.00 0.00 0.00 -331,846.881.000000

Base 96.187501 0.00 0.00 0.00 -331,846.88

18 Nov 2011 USD/OTHBARCLAYS BANK

345,000.000 NHHL Local 96.250000 0.00 0.00 0.00 332,062.501.000000

Base 96.250000 0.00 0.00 0.00 332,062.50

18 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-345,000.000 NHHL Local 96.250000 0.00 0.00 0.00 -332,062.501.000000

Base 96.250000 0.00 0.00 0.00 -332,062.50

18 Nov 2011 USD/OTHBARCLAYS BANK

345,000.000 NHHL Local 96.187501 0.00 0.00 0.00 331,846.881.000000

Base 96.187501 0.00 0.00 0.00 331,846.88

18 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-345,000.000 NHHL Local 96.187501 0.00 0.00 0.00 -331,846.881.000000

Base 96.187501 0.00 0.00 0.00 -331,846.88

1%   12 Dec 2017973ZPSII0 18 Nov 2011 USD/OTHBARCLAYS BANKNXP B.V.

345,000.000 NHHL Local 96.250000 0.00 0.00 0.00 332,062.501.000000

Base 96.250000 0.00 0.00 0.00 332,062.50

18 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-345,000.000 NHHL Local 96.250000 0.00 0.00 0.00 -332,062.501.000000

Base 96.250000 0.00 0.00 0.00 -332,062.50
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Base Currency: USD - US DOLLAR

18 Nov 2011 USD/OTHBARCLAYS BANK

345,000.000 NHHL Local 96.187501 0.00 0.00 0.00 331,846.881.000000

Base 96.187501 0.00 0.00 0.00 331,846.88

18 Nov 2011 CANCEL USD/OTHBARCLAYS BANK

-345,000.000 NHHL Local 96.187501 0.00 0.00 0.00 -331,846.881.000000

Base 96.187501 0.00 0.00 0.00 -331,846.88

18 Nov 2011 USD/OTHBARCLAYS BANK

344,137.500 NHHL Local 96.250000 0.00 0.00 0.00 331,232.341.000000

Base 96.250000 0.00 0.00 0.00 331,232.34

18 Nov 2011 USD/OTHBARCLAYS BANK

344,137.500 NHHL Local 96.187501 0.00 0.00 0.00 331,017.261.000000

Base 96.187501 0.00 0.00 0.00 331,017.26

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

1,725.000 NHHL Local 100.000000 0.00 0.00 0.00 1,725.001.000000

Base 100.000000 0.00 0.00 0.00 1,725.00

973ZPSII0 Total

0.00 0.000.00690,000.000 Local 663,974.60

Base 0.00 0.00 0.00 663,974.60

1%   17 Dec 2015973ZVJII3 21 Nov 2011 USD/OTHBANK OF AMERICABOYD GAMING CORP

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

21 Nov 2011 CANCEL USD/OTHBANK OF AMERICA

-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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21 Nov 2011 01 Dec 2011 USD/OTHBANK OF AMERICA

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

19 Nov 2011 OPEN USD/OTH37 BANK OF AMERICA

320,000.000 NHHL Local 98.875000 0.00 0.00 0.00 316,400.001.000000

Base 98.875000 0.00 0.00 0.00 316,400.00

19 Nov 2011 OPEN USD/OTH37 BANK OF AMERICA

320,000.000 NHHL Local 98.875000 0.00 0.00 0.00 316,400.001.000000

Base 98.875000 0.00 0.00 0.00 316,400.00

973ZVJII3 Total

0.00 0.000.002,140,000.000 Local 2,117,800.00

Base 0.00 0.00 0.00 2,117,800.00

2.563%   28 Feb 2014973ZVWII4 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTLONGVIEW POWER LLC

145,272.950 NHHM Local 95.926364 0.00 0.00 0.00 139,355.061.000000

Base 95.926364 0.00 0.00 0.00 139,355.06

1%   09 Feb 2017973ZVYII0 21 Oct 2011 07 Nov 2011 USD/OTHTD SECURITIESCOMPASS GROUP DIVERSIFIED HLDS

160,000.000 NHHL Local 97.000000 0.00 0.00 0.00 155,200.001.000000

Base 97.000000 0.00 0.00 0.00 155,200.00

6.75%   05 Jul 2017975EVXII7 30 Nov 2011 30 Nov 2011 USD/OTHPAYDOWNLAWSON SOFTWARE

4,239.750 NHHL Local 100.000000 0.00 0.00 0.00 4,239.751.000000

Base 100.000000 0.00 0.00 0.00 4,239.75

1%   30 Jul 2018975EZAII3 23 Dec 2011 23 Dec 2011 USD/OTHPAYDOWNASHLAND, INC.

1,071.430 NHHM Local 100.000000 0.00 0.00 0.00 1,071.431.000000

Base 100.000000 0.00 0.00 0.00 1,071.43
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23 Dec 2011 23 Dec 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

975EZAII3 Total

0.00 0.000.006,071.430 Local 6,071.43

Base 0.00 0.00 0.00 6,071.43

1%   19 Jul 2018975EZBII1 30 Sep 2011 CANCEL USD/OTHPAYDOWNINVENTIV HEALTH, INC.

-464.360 NHHL Local 100.000000 0.00 0.00 0.00 -464.361.000000

Base 100.000000 0.00 0.00 0.00 -464.36

12 Oct 2011 12 Oct 2011 USD/BOSSTATE STREET BANK AND TRUST

185,744.000 NHHL Local 99.000000 0.00 0.00 0.00 183,886.561.000000

Base 99.000000 0.00 0.00 0.00 183,886.56

975EZBII1 Total

0.00 0.000.00185,279.640 Local 183,422.20

Base 0.00 0.00 0.00 183,422.20

1%   17 Sep 2018975GDVII6 26 Oct 2011 USD/OTHJP MORGANCHASE BANKCUMULUS MEDIA INC

1,000,000.000 NHHM Local 98.750000 0.00 0.00 0.00 987,500.001.000000

Base 98.750000 0.00 0.00 0.00 987,500.00

26 Oct 2011 CANCEL USD/OTHJP MORGANCHASE BANK

-1,000,000.000 NHHM Local 98.750000 0.00 0.00 0.00 -987,500.001.000000

Base 98.750000 0.00 0.00 0.00 -987,500.00

01 Nov 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
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01 Nov 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

26 Oct 2011 02 Nov 2011 USD/OTHJP MORGANCHASE BANK

1,000,000.000 NHHM Local 98.750000 0.00 0.00 0.00 987,500.001.000000

Base 98.750000 0.00 0.00 0.00 987,500.00

01 Nov 2011 09 Nov 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

975GDVII6 Total

0.00 0.000.001,750,000.000 Local 1,726,250.00

Base 0.00 0.00 0.00 1,726,250.00

1%   01 Aug 2018975JBBII6 30 Dec 2011 OPEN USD/OTH4 PAYDOWNCAPSUGEL HEALTHCARE LTD

2,641.320 NHHL Local 100.000000 0.00 0.00 0.00 2,641.321.000000

Base 100.000000 0.00 0.00 0.00 2,641.32

1%   02 Apr 2018975LEVII4 01 Aug 2011 CANCEL USD/OTHBANK OF AMERICAROYALTY PHARMA FINANCE TRUST

-104,325.690 NHHL Local 99.874997 0.00 0.00 0.00 -104,195.281.000000

Base 99.874997 0.00 0.00 0.00 -104,195.28

01 Aug 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-78,244.270 NHHL Local 100.124999 0.00 0.00 0.00 -78,342.071.000000

Base 100.124999 0.00 0.00 0.00 -78,342.07

01 Aug 2011 17 Oct 2011 USD/OTH3 CREDIT SUISSE FIRST BOSTON

78,244.270 NHHL Local 100.124999 0.00 0.00 0.00 78,342.071.000000

Base 100.124999 0.00 0.00 0.00 78,342.07
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01 Aug 2011 25 Oct 2011 USD/OTH1 BANK OF AMERICA

104,325.690 NHHL Local 99.874997 0.00 0.00 0.00 104,195.281.000000

Base 99.874997 0.00 0.00 0.00 104,195.28

1%   02 Apr 2018975LEVII4 30 Nov 2011 09 Dec 2011 USD/OTHBANK OF AMERICAROYALTY PHARMA FINANCE TRUST

1,300,000.000 NHHM Local 99.375000 0.00 0.00 0.00 1,291,875.001.000000

Base 99.375000 0.00 0.00 0.00 1,291,875.00

1%   02 Apr 2018975LEVII4 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNROYALTY PHARMA FINANCE TRUST

4,011.470 NHHL Local 100.000000 0.00 0.00 0.00 4,011.471.000000

Base 100.000000 0.00 0.00 0.00 4,011.47

1%   02 Apr 2018975LEVII4 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNROYALTY PHARMA FINANCE TRUST

6,741.850 NHHM Local 100.000000 0.00 0.00 0.00 6,741.851.000000

Base 100.000000 0.00 0.00 0.00 6,741.85

975LEVII4 Total

0.00 0.000.001,310,753.320 Local 1,302,628.32

Base 0.00 0.00 0.00 1,302,628.32

1%   14 Aug 2017975LRJII7 30 Sep 2011 CANCEL USD/OTHPAYDOWNCLEMENT PAPPAS CO.

-2,975.000 NHHL Local 100.000000 0.00 0.00 0.00 -2,975.001.000000

Base 100.000000 0.00 0.00 0.00 -2,975.00

12 Oct 2011 12 Oct 2011 USD/BOSSTATE STREET BANK AND TRUST

1,190,000.000 NHHL Local 99.000000 0.00 0.00 0.00 1,178,100.001.000000

Base 99.000000 0.00 0.00 0.00 1,178,100.00

975LRJII7 Total

0.00 0.000.001,187,025.000 Local 1,175,125.00

Base 0.00 0.00 0.00 1,175,125.00
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1%   14 Apr 2015975LRXII6 30 Dec 2011 OPEN USD/OTH4 PAYDOWNAVETA HOLDINGS, LLC

89,521.320 NHHL Local 100.000000 0.00 0.00 0.00 89,521.321.000000

Base 100.000000 0.00 0.00 0.00 89,521.32

1%   14 Apr 2015975LRYII4 30 Dec 2011 OPEN USD/OTH4 PAYDOWNAVETA HOLDINGS, LLC

89,521.320 NHHL Local 100.000000 0.00 0.00 0.00 89,521.321.000000

Base 100.000000 0.00 0.00 0.00 89,521.32

1%   03 Aug 2018975NKVII3 12 Oct 2011 12 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTACADEMY SPORTS + OUTDOORS

1,012,904.000 NHHL Local 98.713992 0.00 0.00 0.00 999,877.981.000000

Base 98.713992 0.00 0.00 0.00 999,877.98

1%   28 Apr 2017977ATVII0 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNHUBBARD RADIO

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

1%   01 Apr 2016977HPBII3 30 Dec 2011 OPEN USD/OTH4 PAYDOWNLNR PROPERTY CORPORATION

21,237.760 NHHL Local 100.000000 0.00 0.00 0.00 21,237.761.000000

Base 100.000000 0.00 0.00 0.00 21,237.76

1%   02 May 2018977HPVII9 30 Dec 2011 OPEN USD/OTH4 PAYDOWNTRIZETTO

3,583.180 NHHL Local 100.000000 0.00 0.00 0.00 3,583.181.000000

Base 100.000000 0.00 0.00 0.00 3,583.18

1%   20 Nov 2015977HWCII3 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNALLEN SYSTEMS

5,925.210 NHHL Local 100.000000 0.00 0.00 0.00 5,925.211.000000

Base 100.000000 0.00 0.00 0.00 5,925.21

22 Dec 2011 OPEN USD/OTH1 BANK OF AMERICA

439,225.360 NHHL Local 99.500001 0.00 0.00 0.00 437,029.241.000000

Base 99.500001 0.00 0.00 0.00 437,029.24
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31 Dec 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

977HWCII3 Total

0.00 0.000.00445,150.580 Local 442,954.46

Base 0.00 0.00 0.00 442,954.46

1%   30 Sep 2016977HWDII1 12 Oct 2011 12 Oct 2011 USD/BOSSTATE STREET BANK AND TRUSTCNO FINANCIAL GROUP INC.

304,720.630 NHHL Local 100.088490 0.00 0.00 0.00 304,990.281.000000

Base 100.088490 0.00 0.00 0.00 304,990.28

1%   18 May 2017977QPZII0 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNVALITAS

4,011.450 NHHL Local 100.000000 0.00 0.00 0.00 4,011.451.000000

Base 100.000000 0.00 0.00 0.00 4,011.45

1%   03 Nov 2016977RUZII2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNFIFTH 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

19 Dec 2011 OPEN USD/OTH3 GOLDMAN SACHS

304,016.660 NHHL Local 99.625000 0.00 0.00 0.00 302,876.601.000000

Base 99.625000 0.00 0.00 0.00 302,876.60

977RUZII2 Total

0.00 0.000.00307,079.800 Local 305,939.74

Base 0.00 0.00 0.00 305,939.74

1%   25 Apr 2016977RVAII6 30 Sep 2011 USD/OTHPAYDOWNTECHNICOLOR

35,110.290 NHHM Local 100.000000 0.00 0.00 0.00 35,110.291.000000

Base 100.000000 0.00 0.00 0.00 35,110.29
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30 Sep 2011 CANCEL USD/OTHPAYDOWN

-35,110.290 NHHM Local 100.000000 0.00 0.00 0.00 -35,110.291.000000

Base 100.000000 0.00 0.00 0.00 -35,110.29

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

9,059.990 NHHM Local 100.000000 0.00 0.00 0.00 9,059.991.000000

Base 100.000000 0.00 0.00 0.00 9,059.99

977RVAII6 Total

0.00 0.000.009,059.990 Local 9,059.99

Base 0.00 0.00 0.00 9,059.99

1%   24 Apr 2017977RVBII4 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNTECHNICOLOR

22,221.130 NHHM Local 100.000000 0.00 0.00 0.00 22,221.131.000000

Base 100.000000 0.00 0.00 0.00 22,221.13

1%   27 Mar 2017977RVTII5 03 Oct 2011 04 Oct 2011 USD/OTH1 PAYDOWNWYLE SERVICES CORPORATION

1,053.990 NHHL Local 100.000000 0.00 0.00 0.00 1,053.991.000000

Base 100.000000 0.00 0.00 0.00 1,053.99

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

45,529.020 NHHL Local 100.000000 0.00 0.00 0.00 45,529.021.000000

Base 100.000000 0.00 0.00 0.00 45,529.02

977RVTII5 Total

0.00 0.000.0046,583.010 Local 46,583.01

Base 0.00 0.00 0.00 46,583.01

1%   23 Nov 2017977RYAII3 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTDUNKIN  BRANDS  INC.

1,007,836.400 NHHL Local 99.808410 0.00 0.00 0.00 1,005,905.491.000000

Base 99.808410 0.00 0.00 0.00 1,005,905.49
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Shares/Par/Contracts Exchange Rate Fund
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Trd Date
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Stl Date Fail Days Broker Name
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Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

1%   08 Jun 2018977RYZII8 30 Dec 2011 OPEN USD/OTH4 PAYDOWNQUINTELES TRANSNATIONAL CORP

3,753.130 NHHL Local 100.000000 0.00 0.00 0.00 3,753.131.000000

Base 100.000000 0.00 0.00 0.00 3,753.13

1%   25 May 2018977RZPII9 30 Nov 2011 30 Nov 2011 USD/OTHPAYDOWNTOYS R US DELAWARE INC

3,454.800 NHHL Local 100.000000 0.00 0.00 0.00 3,454.801.000000

Base 100.000000 0.00 0.00 0.00 3,454.80

1%   18 Jun 2018977UTAII2 23 Dec 2011 23 Dec 2011 USD/OTHPAYDOWNENDO PHARMACEUTICALS

178,571.430 NHHM Local 100.000000 0.00 0.00 0.00 178,571.431.000000

Base 100.000000 0.00 0.00 0.00 178,571.43

1%   28 Feb 2014977UTVII6 30 Dec 2011 OPEN USD/OTH5 PAYDOWNLONGVIEW POWER

2,761.820 NHHM Local 100.000000 0.00 0.00 0.00 2,761.821.000000

Base 100.000000 0.00 0.00 0.00 2,761.82

1%   02 Nov 2015983KAGII3 03 Oct 2011 04 Oct 2011 USD/OTH1 PAYDOWNOBSIDIAN NATURAL GAS TRUST

28,122.600 NHHL Local 100.000000 0.00 0.00 0.00 28,122.601.000000

Base 100.000000 0.00 0.00 0.00 28,122.60

01 Nov 2011 02 Nov 2011 USD/OTH1 PAYDOWN

28,181.770 NHHL Local 100.000000 0.00 0.00 0.00 28,181.771.000000

Base 100.000000 0.00 0.00 0.00 28,181.77

01 Dec 2011 01 Dec 2011 USD/OTHPAYDOWN

27,659.830 NHHL Local 100.000000 0.00 0.00 0.00 27,659.831.000000

Base 100.000000 0.00 0.00 0.00 27,659.83

983KAGII3 Total

0.00 0.000.0083,964.200 Local 83,964.20

Base 0.00 0.00 0.00 83,964.20
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Base Currency: USD - US DOLLAR

1%   16 Dec 2013983KHFII8 30 Dec 2011 OPEN USD/OTH5 PAYDOWNINEOS US FINANCE LLC

11,108.050 NHHL Local 100.000000 0.00 0.00 0.00 11,108.051.000000

Base 100.000000 0.00 0.00 0.00 11,108.05

1%   16 Dec 2014983KHGII6 30 Dec 2011 OPEN USD/OTH5 PAYDOWNINEOS US FINANCE LLC

10,464.610 NHHL Local 100.000000 0.00 0.00 0.00 10,464.611.000000

Base 100.000000 0.00 0.00 0.00 10,464.61

1%   29 Jan 2016983KHTII8 03 Oct 2011 03 Oct 2011 USD/OTHPAYDOWNVANGUARD HEALTH HOLD CO II LLC

1,856.320 NHHM Local 100.000000 0.00 0.00 0.00 1,856.321.000000

Base 100.000000 0.00 0.00 0.00 1,856.32

1%   07 Jul 2016983KYVII4 19 Oct 2011 20 Oct 2011 USD/OTH1 PAYDOWNDYNCORP INTERNATIONAL LLC

19,133.560 NHHL Local 100.000000 0.00 0.00 0.00 19,133.561.000000

Base 100.000000 0.00 0.00 0.00 19,133.56

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

46,033.200 NHHL Local 100.000000 0.00 0.00 0.00 46,033.201.000000

Base 100.000000 0.00 0.00 0.00 46,033.20

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

27,114.320 NHHL Local 100.000000 0.00 0.00 0.00 27,114.321.000000

Base 100.000000 0.00 0.00 0.00 27,114.32

983KYVII4 Total

0.00 0.000.0092,281.080 Local 92,281.08

Base 0.00 0.00 0.00 92,281.08

1%   30 Jun 2016983TGFII0 20 Dec 2011 21 Dec 2011 USD/OTH1 PAYDOWNSIX FLAGS THEME PARKS INC

887,346.590 NHHL Local 100.000000 0.00 0.00 0.00 887,346.591.000000

Base 100.000000 0.00 0.00 0.00 887,346.59
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Base Currency: USD - US DOLLAR

20 Dec 2011 21 Dec 2011 USD/OTH1 PAYDOWN

887,346.590 NHHL Local 100.000000 0.00 0.00 0.00 887,346.591.000000

Base 100.000000 0.00 0.00 0.00 887,346.59

20 Dec 2011 21 Dec 2011 USD/OTH1 PAYDOWN

332,754.970 NHHL Local 100.000000 0.00 0.00 0.00 332,754.971.000000

Base 100.000000 0.00 0.00 0.00 332,754.97

983TGFII0 Total

0.00 0.000.002,107,448.150 Local 2,107,448.15

Base 0.00 0.00 0.00 2,107,448.15

1%   30 Jun 2014983TGKII9 27 Sep 2011 CANCEL USD/OTHJEFFRIES GROUPWILLBROS UNITED STATES HOLDING

-103,494.500 NHHL Local 98.000000 0.00 0.00 0.00 -101,424.611.000000

Base 98.000000 0.00 0.00 0.00 -101,424.61

27 Sep 2011 17 Oct 2011 USD/OTH3 JEFFRIES GROUP

84,836.370 NHHL Local 98.000000 0.00 0.00 0.00 83,139.641.000000

Base 98.000000 0.00 0.00 0.00 83,139.64

13 Oct 2011 14 Oct 2011 USD/OTH1 PAYDOWN

67,147.010 NHHL Local 100.000000 0.00 0.00 0.00 67,147.011.000000

Base 100.000000 0.00 0.00 0.00 67,147.01

13 Oct 2011 14 Oct 2011 USD/OTH1 PAYDOWN

11,930.050 NHHL Local 100.000000 0.00 0.00 0.00 11,930.051.000000

Base 100.000000 0.00 0.00 0.00 11,930.05

27 Dec 2011 28 Dec 2011 USD/OTH1 PAYDOWN

37,722.940 NHHL Local 100.000000 0.00 0.00 0.00 37,722.941.000000

Base 100.000000 0.00 0.00 0.00 37,722.94
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983TGKII9 Total

0.00 0.000.0098,141.870 Local 98,515.03

Base 0.00 0.00 0.00 98,515.03

5.3125%   14 Dec 201983TSWII0 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNMARSICO PARENT COMPANY

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

1%   02 Feb 2017983YXEII3 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNTOWERCO 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

8.25%   02 Feb 2017983YXSII2 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNNSH MERGER SUB

2,055.190 NHHL Local 100.000000 0.00 0.00 0.00 2,055.191.000000

Base 100.000000 0.00 0.00 0.00 2,055.19

1%   04 Mar 2015983ZJEII6 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN1 800 CONTACTS INC

7,035.530 NHHM Local 100.000000 0.00 0.00 0.00 7,035.531.000000

Base 100.000000 0.00 0.00 0.00 7,035.53

1%   09 Jun 2014983ZJKII2 05 Oct 2011 05 Oct 2011 USD/OTHPAYDOWNCRESCENT RESOURCES LLC

30,182.990 NHHM Local 100.000000 0.00 0.00 0.00 30,182.991.000000

Base 100.000000 0.00 0.00 0.00 30,182.99

07 Oct 2011 07 Oct 2011 USD/OTHPAYDOWN

12,500.000 NHHM Local 100.000000 0.00 0.00 0.00 12,500.001.000000

Base 100.000000 0.00 0.00 0.00 12,500.00

07 Nov 2011 07 Nov 2011 USD/OTHPAYDOWN

5,942.990 NHHM Local 100.000000 0.00 0.00 0.00 5,942.991.000000

Base 100.000000 0.00 0.00 0.00 5,942.99
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25 Nov 2011 28 Nov 2011 USD/OTH3 PAYDOWN

14,870.770 NHHM Local 100.000000 0.00 0.00 0.00 14,870.771.000000

Base 100.000000 0.00 0.00 0.00 14,870.77

09 Dec 2011 12 Dec 2011 USD/OTH3 PAYDOWN

35,015.740 NHHM Local 100.000000 0.00 0.00 0.00 35,015.741.000000

Base 100.000000 0.00 0.00 0.00 35,015.74

983ZJKII2 Total

0.00 0.000.0098,512.490 Local 98,512.49

Base 0.00 0.00 0.00 98,512.49

1%   31 May 2017984DJUII8 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNSECURUS TECHNOLOGIES

1,688.660 NHHL Local 100.000000 0.00 0.00 0.00 1,688.661.000000

Base 100.000000 0.00 0.00 0.00 1,688.66

1%   17 Jun 2016984EMAII6 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTWALTER INVESTMENT MGMT

969,582.670 NHHL Local 98.849616 0.00 0.00 0.00 958,428.751.000000

Base 98.849616 0.00 0.00 0.00 958,428.75

1%   03 Oct 2016984FWNII4 05 Oct 2011 05 Oct 2011 USD/OTHPAYDOWNCHG COMPANIES INC.

40,028.680 NHHL Local 100.000000 0.00 0.00 0.00 40,028.681.000000

Base 100.000000 0.00 0.00 0.00 40,028.68

1%   05 Dec 2018984PWWII2 07 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTONPHARMACEUTICAL PRODUCTS DEVELO

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

07 Dec 2011 CANCEL USD/OTHCREDIT SUISSE FIRST BOSTON

-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
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07 Dec 2011 19 Dec 2011 USD/OTHCREDIT SUISSE FIRST BOSTON

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

984PWWII2 Total

0.00 0.000.00750,000.000 Local 744,375.00

Base 0.00 0.00 0.00 744,375.00

1%   30 Nov 2018984PWXII0 18 Nov 2011 USD/OTHUBS AGENTERCOM COMMUNICATION LLC

157,500.000 NHHL Local 99.750000 0.00 0.00 0.00 157,106.251.000000

Base 99.750000 0.00 0.00 0.00 157,106.25

18 Nov 2011 CANCEL USD/OTHUBS AG

-157,500.000 NHHL Local 99.750000 0.00 0.00 0.00 -157,106.251.000000

Base 99.750000 0.00 0.00 0.00 -157,106.25

17 Nov 2011 USD/OTHUBS AG

472,500.000 NHHL Local 99.500000 0.00 0.00 0.00 470,137.501.000000

Base 99.500000 0.00 0.00 0.00 470,137.50

17 Nov 2011 CANCEL USD/OTHUBS AG

-472,500.000 NHHL Local 99.500000 0.00 0.00 0.00 -470,137.501.000000

Base 99.500000 0.00 0.00 0.00 -470,137.50

18 Nov 2011 USD/OTHUBS AG

157,500.000 NHHL Local 99.750000 0.00 0.00 0.00 157,106.251.000000

Base 99.750000 0.00 0.00 0.00 157,106.25

18 Nov 2011 CANCEL USD/OTHUBS AG

-157,500.000 NHHL Local 99.750000 0.00 0.00 0.00 -157,106.251.000000

Base 99.750000 0.00 0.00 0.00 -157,106.25
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17 Nov 2011 USD/OTHUBS AG

472,500.000 NHHL Local 99.500000 0.00 0.00 0.00 470,137.501.000000

Base 99.500000 0.00 0.00 0.00 470,137.50

17 Nov 2011 CANCEL USD/OTHUBS AG

-472,500.000 NHHL Local 99.500000 0.00 0.00 0.00 -470,137.501.000000

Base 99.500000 0.00 0.00 0.00 -470,137.50

17 Nov 2011 USD/OTHBANK OF AMERICA

472,500.000 NHHL Local 99.500000 0.00 0.00 0.00 470,137.501.000000

Base 99.500000 0.00 0.00 0.00 470,137.50

17 Nov 2011 CANCEL USD/OTHBANK OF AMERICA

-472,500.000 NHHL Local 99.500000 0.00 0.00 0.00 -470,137.501.000000

Base 99.500000 0.00 0.00 0.00 -470,137.50

18 Nov 2011 USD/OTHBANK OF AMERICA

157,500.000 NHHL Local 99.750000 0.00 0.00 0.00 157,106.251.000000

Base 99.750000 0.00 0.00 0.00 157,106.25

17 Nov 2011 15 Dec 2011 USD/OTH1 BANK OF AMERICA

472,500.000 NHHL Local 99.500000 0.00 0.00 0.00 470,137.501.000000

Base 99.500000 0.00 0.00 0.00 470,137.50

984PWXII0 Total

0.00 0.000.00630,000.000 Local 627,243.75

Base 0.00 0.00 0.00 627,243.75

1%   22 Nov 2016987GGWII7 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTSI ORGANIZATION INC THE

1,157,538.210 NHHL Local 100.000000 0.00 0.00 0.00 1,157,538.211.000000

Base 100.000000 0.00 0.00 0.00 1,157,538.21
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0.000001%   14 Aug 2987HGSII4 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNSEAWORLD

2,293.010 NHHL Local 100.000000 0.00 0.00 0.00 2,293.011.000000

Base 100.000000 0.00 0.00 0.00 2,293.01

1%   18 Mar 2013987HMAII6 30 Sep 2011 USD/OTHPAYDOWNGUILFORD MILLS INC

376.460 NHHM Local 100.000000 0.00 0.00 0.00 376.461.000000

Base 100.000000 0.00 0.00 0.00 376.46

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-376.460 NHHM Local 100.000000 0.00 0.00 0.00 -376.461.000000

Base 100.000000 0.00 0.00 0.00 -376.46

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

1,427.860 NHHM Local 100.000000 0.00 0.00 0.00 1,427.861.000000

Base 100.000000 0.00 0.00 0.00 1,427.86

987HMAII6 Total

0.00 0.000.001,427.860 Local 1,427.86

Base 0.00 0.00 0.00 1,427.86

1%   18 Sep 2013987HMBII4 30 Sep 2011 USD/OTHPAYDOWNGUILFORD MILLS INC

3,918.150 NHHM Local 100.000000 0.00 0.00 0.00 3,918.151.000000

Base 100.000000 0.00 0.00 0.00 3,918.15

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-3,918.150 NHHM Local 100.000000 0.00 0.00 0.00 -3,918.151.000000

Base 100.000000 0.00 0.00 0.00 -3,918.15

987HMBII4 Total

0.00 0.000.000.000 Local 0.00

Base 0.00 0.00 0.00 0.00
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1%   08 Oct 2014987HMRII9 17 Oct 2011 18 Oct 2011 USD/OTH1 PAYDOWNPHILADELPHIA MEDIA NETWORK INC

122,750.920 NHHM Local 100.000000 0.00 0.00 0.00 122,750.921.000000

Base 100.000000 0.00 0.00 0.00 122,750.92

29 Dec 2011 29 Dec 2011 USD/OTHPAYDOWN

101,394.010 NHHM Local 100.000000 0.00 0.00 0.00 101,394.011.000000

Base 100.000000 0.00 0.00 0.00 101,394.01

987HMRII9 Total

0.00 0.000.00224,144.930 Local 224,144.93

Base 0.00 0.00 0.00 224,144.93

1%   31 Dec 2014987HMSII7 29 Nov 2011 30 Nov 2011 USD/OTH1 PAYDOWNPODS FUNDING CORP II

1,320,969.420 NHHL Local 100.000000 0.00 0.00 0.00 1,320,969.421.000000

Base 100.000000 0.00 0.00 0.00 1,320,969.42

1%   17 Jun 2016987HNBII3 23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUSTSPECTRUM BRANDS INC

441,413.470 NHHL Local 100.000000 0.00 0.00 0.00 441,413.471.000000

Base 100.000000 0.00 0.00 0.00 441,413.47

23 Nov 2011 23 Nov 2011 USD/BOSSTATE STREET BANK AND TRUST

2,034,765.230 NHHM Local 97.931956 0.00 0.00 0.00 1,992,685.391.000000

Base 97.931956 0.00 0.00 0.00 1,992,685.39

987HNBII3 Total

0.00 0.000.002,476,178.700 Local 2,434,098.86

Base 0.00 0.00 0.00 2,434,098.86

1%   16 Dec 2016987HNDII9 30 Nov 2011 01 Dec 2011 USD/OTH1 PAYDOWNSUNQUEST INFORMATION SYSTEMS I

2,339.220 NHHL Local 100.000000 0.00 0.00 0.00 2,339.221.000000

Base 100.000000 0.00 0.00 0.00 2,339.22
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1%   26 Aug 2017987HNNII7 12 Oct 2011 12 Oct 2011 USD/OTHSTATE STREET BANK AND TRUSTMULTIPLAN

1,525,552.420 NHHL Local 100.000000 0.00 0.00 0.00 1,525,552.421.000000

Base 100.000000 0.00 0.00 0.00 1,525,552.42

1%   01 Mar 2017987HWHII0 12 Oct 2011 12 Oct 2011 USD/OTHSTATE STREET BANK AND TRUSTFAIRMOUNT MINERALS

697,500.000 NHHM Local 99.500000 0.00 0.00 0.00 694,012.501.000000

Base 99.500000 0.00 0.00 0.00 694,012.50

12 Oct 2011 12 Oct 2011 USD/OTHSTATE STREET BANK AND TRUST

700,841.490 NHHL Local 98.520137 0.00 0.00 0.00 690,470.001.000000

Base 98.520137 0.00 0.00 0.00 690,470.00

987HWHII0 Total

0.00 0.000.001,398,341.490 Local 1,384,482.50

Base 0.00 0.00 0.00 1,384,482.50

1%   17 Aug 2016987HWNII7 09 Nov 2011 USD/OTHRESTRUCTURE NON CASHGENTIVA HEALTH SVS

88,435.010 NHHL Local 89.250004 0.00 0.00 0.00 78,928.251.000000

Base 89.250004 0.00 0.00 0.00 78,928.25

28 Nov 2011 28 Nov 2011 USD/OTHPAYDOWN

13,806.640 NHHL Local 100.000000 0.00 0.00 0.00 13,806.641.000000

Base 100.000000 0.00 0.00 0.00 13,806.64

987HWNII7 Total

0.00 0.000.00102,241.650 Local 92,734.89

Base 0.00 0.00 0.00 92,734.89

1%   10 Mar 2017987HXKII2 30 Nov 2011 01 Dec 2011 USD/OTH1 PAYDOWNARIZONA CHEMICALS

26,855.160 NHHL Local 100.000000 0.00 0.00 0.00 26,855.161.000000

Base 100.000000 0.00 0.00 0.00 26,855.16
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22 Dec 2011 23 Dec 2011 USD/OTH1 PAYDOWN

470,860.520 NHHL Local 100.000000 0.00 0.00 0.00 470,860.521.000000

Base 100.000000 0.00 0.00 0.00 470,860.52

987HXKII2 Total

0.00 0.000.00497,715.680 Local 497,715.68

Base 0.00 0.00 0.00 497,715.68

1%   07 Aug 2015987HYAII3 31 Oct 2011 31 Oct 2011 USD/OTHPAYDOWNNTELOS

1,507,502.630 NHHM Local 100.000000 0.00 0.00 0.00 1,507,502.631.000000

Base 100.000000 0.00 0.00 0.00 1,507,502.63

07 Dec 2011 07 Dec 2011 USD/OTHSTATE STREET BANK AND TRUST

2,464,939.920 NHHM Local 98.336222 0.00 0.00 0.00 2,423,928.801.000000

Base 98.336222 0.00 0.00 0.00 2,423,928.80

987HYAII3 Total

0.00 0.000.003,972,442.550 Local 3,931,431.43

Base 0.00 0.00 0.00 3,931,431.43

1%   23 Jun 2017987HYYII1 30 Dec 2011 OPEN USD/OTH4 PAYDOWNCITGO PETROLEUM CORP

2,109.970 NHHL Local 100.000000 0.00 0.00 0.00 2,109.971.000000

Base 100.000000 0.00 0.00 0.00 2,109.97

200%   23 Mar 2016987HYZII8 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNRADIO ONE INC

1,250.000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.001.000000

Base 100.000000 0.00 0.00 0.00 1,250.00

0.01%   30 Apr 2018987KPLII2 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNMOOD MEDIA

3,125.000 NHHM Local 100.000000 0.00 0.00 0.00 3,125.001.000000

Base 100.000000 0.00 0.00 0.00 3,125.00
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1%   13 Nov 2017987KPUII2 30 Dec 2011 OPEN USD/OTH4 PAYDOWNMANITOWOC COMPANY INC (THE)

117,417.500 NHHL Local 100.000000 0.00 0.00 0.00 117,417.501.000000

Base 100.000000 0.00 0.00 0.00 117,417.50

1%   23 Feb 2018987NPFII9 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNMICHAEL FOODS

15,719.900 NHHL Local 100.000000 0.00 0.00 0.00 15,719.901.000000

Base 100.000000 0.00 0.00 0.00 15,719.90

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

17,261.900 NHHM Local 100.000000 0.00 0.00 0.00 17,261.901.000000

Base 100.000000 0.00 0.00 0.00 17,261.90

987NPFII9 Total

0.00 0.000.0032,981.800 Local 32,981.80

Base 0.00 0.00 0.00 32,981.80

1%   21 Dec 2016987PTTII0 30 Dec 2011 OPEN USD/OTH10 PAYDOWNTRANSTAR INDUSTRIES  INC

1,259.420 NHHL Local 100.000000 0.00 0.00 0.00 1,259.421.000000

Base 100.000000 0.00 0.00 0.00 1,259.42

1%   24 Jun 2015987PTWII3 30 Dec 2011 OPEN USD/OTH4 PAYDOWNCITGO PETROLEUM CORPORATION

16,768.850 NHHL Local 100.000000 0.00 0.00 0.00 16,768.851.000000

Base 100.000000 0.00 0.00 0.00 16,768.85

1%   11 May 2013987PUAII9 30 Sep 2011 USD/OTHPAYDOWNDELUXE ENTERTAINMENT SERVICES

69,332.600 NHHM Local 100.000000 0.00 0.00 0.00 69,332.601.000000

Base 100.000000 0.00 0.00 0.00 69,332.60

30 Sep 2011 CANCEL USD/OTHPAYDOWN

-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
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Base Currency: USD - US DOLLAR

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

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

987PUAII9 Total

0.00 0.000.0069,332.600 Local 69,332.60

Base 0.00 0.00 0.00 69,332.60

1%   20 May 2016987PWSII8 07 Dec 2011 07 Dec 2011 USD/OTHPAYDOWNMIRAMAX FILM NY  LLC

2,000,000.000 NHHM Local 100.000000 0.00 0.00 0.00 2,000,000.001.000000

Base 100.000000 0.00 0.00 0.00 2,000,000.00

1%   03 Mar 2017987QZCII8 17 Oct 2011 18 Oct 2011 USD/OTH1 PAYDOWNGENTEK

17,646.740 NHHM Local 100.000000 0.00 0.00 0.00 17,646.741.000000

Base 100.000000 0.00 0.00 0.00 17,646.74

1%   03 Mar 2017987RAQII2 28 Dec 2011 29 Dec 2011 USD/OTH1 PAYDOWNSAVERS INC

35,353.070 NHHL Local 100.000000 0.00 0.00 0.00 35,353.071.000000

Base 100.000000 0.00 0.00 0.00 35,353.07

28 Dec 2011 29 Dec 2011 USD/OTH1 PAYDOWN

1,409.220 NHHL Local 100.000000 0.00 0.00 0.00 1,409.221.000000

Base 100.000000 0.00 0.00 0.00 1,409.22

987RAQII2 Total

0.00 0.000.0036,762.290 Local 36,762.29

Base 0.00 0.00 0.00 36,762.29

6.3%   07 Sep 2016987RAZII2 30 Sep 2011 USD/OTHPAYDOWNSUMMIT ENT

37,308.450 NHHM Local 100.000000 0.00 0.00 0.00 37,308.451.000000

Base 100.000000 0.00 0.00 0.00 37,308.45
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30 Sep 2011 CANCEL USD/OTHPAYDOWN

-37,308.450 NHHM Local 100.000000 0.00 0.00 0.00 -37,308.451.000000

Base 100.000000 0.00 0.00 0.00 -37,308.45

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

37,126.480 NHHM Local 100.000000 0.00 0.00 0.00 37,126.481.000000

Base 100.000000 0.00 0.00 0.00 37,126.48

987RAZII2 Total

0.00 0.000.0037,126.480 Local 37,126.48

Base 0.00 0.00 0.00 37,126.48

1%   07 Nov 2016987SBAII4 30 Dec 2011 OPEN USD/OTH4 PAYDOWNLIVE NATION

1,583.950 NHHL Local 100.000000 0.00 0.00 0.00 1,583.951.000000

Base 100.000000 0.00 0.00 0.00 1,583.95

1%   25 Aug 2017987SBEII6 29 Dec 2011 29 Dec 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%   25 Feb 2016987UBAII9 30 Dec 2011 OPEN USD/OTH4 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%   14 Dec 2017987VWAII4 30 Dec 2011 OPEN USD/OTH4 PAYDOWNSMILE BRANDS INC

1,687.660 NHHL Local 100.000000 0.00 0.00 0.00 1,687.661.000000

Base 100.000000 0.00 0.00 0.00 1,687.66

1%   29 Nov 2016987YMKII7 30 Dec 2011 OPEN USD/OTH4 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
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1%   08 Jan 2014987YMNII1 19 Dec 2011 19 Dec 2011 USD/OTHPAYDOWNMERISANT CO

28,669.840 NHHM Local 100.000000 0.00 0.00 0.00 28,669.841.000000

Base 100.000000 0.00 0.00 0.00 28,669.84

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

3,243.800 NHHM Local 100.000000 0.00 0.00 0.00 3,243.801.000000

Base 100.000000 0.00 0.00 0.00 3,243.80

987YMNII1 Total

0.00 0.000.0031,913.640 Local 31,913.64

Base 0.00 0.00 0.00 31,913.64

1%   06 Oct 2017987YMPII6 30 Nov 2011 30 Nov 2011 USD/OTHPAYDOWNHARRON COMM CORP

30,000.000 NHHM Local 100.000000 0.00 0.00 0.00 30,000.001.000000

Base 100.000000 0.00 0.00 0.00 30,000.00

30 Nov 2011 30 Nov 2011 USD/OTHPAYDOWN

32,183.730 NHHL Local 100.000000 0.00 0.00 0.00 32,183.731.000000

Base 100.000000 0.00 0.00 0.00 32,183.73

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

26,819.780 NHHL Local 100.000000 0.00 0.00 0.00 26,819.781.000000

Base 100.000000 0.00 0.00 0.00 26,819.78

30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWN

25,000.000 NHHM Local 100.000000 0.00 0.00 0.00 25,000.001.000000

Base 100.000000 0.00 0.00 0.00 25,000.00

987YMPII6 Total

0.00 0.000.00114,003.510 Local 114,003.51

Base 0.00 0.00 0.00 114,003.51
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1%   14 Nov 2014C1467EAB6 30 Dec 2011 30 Dec 2011 USD/OTHPAYDOWNCCS INC

5,091.970 NHHM Local 100.000000 0.00 0.00 0.00 5,091.971.000000

Base 100.000000 0.00 0.00 0.00 5,091.97

1%   15 Jun 2018C3927NAC4 30 Dec 2011 OPEN USD/OTH4 PAYDOWNGIBSON ENERGY ULC

2,877.880 NHHL Local 100.000000 0.00 0.00 0.00 2,877.881.000000

Base 100.000000 0.00 0.00 0.00 2,877.88

1%   12 Aug 2017C5218EAB9 12 Oct 2011 12 Oct 2011 USD/BOSPAYDOWNLUXLAS FD LTD PARTNERSHIP

2,975.000 NHHL Local 100.000000 0.00 0.00 0.00 2,975.001.000000

Base 100.000000 0.00 0.00 0.00 2,975.00

30 Dec 2011 USD/OTHPAYDOWN

3,075.250 NHHL Local 100.000000 0.00 0.00 0.00 3,075.251.000000

Base 100.000000 0.00 0.00 0.00 3,075.25

30 Dec 2011 OPEN USD/OTH4 PAYDOWN

31,287.330 NHHL Local 100.000000 0.00 0.00 0.00 31,287.331.000000

Base 100.000000 0.00 0.00 0.00 31,287.33

C5218EAB9 Total

0.00 0.000.0037,337.580 Local 37,337.58

Base 0.00 0.00 0.00 37,337.58

1%   20 May 2017G7735RAD2 30 Dec 2011 USD/OTHPAYDOWNSSI INVTS II LTD

506.250 NHHL Local 100.000000 0.00 0.00 0.00 506.251.000000

Base 100.000000 0.00 0.00 0.00 506.25

30 Dec 2011 CANCEL USD/OTHPAYDOWN

-506.250 NHHL Local 100.000000 0.00 0.00 0.00 -506.251.000000

Base 100.000000 0.00 0.00 0.00 -506.25
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30 Dec 2011 OPEN USD/OTH4 PAYDOWN

681.250 NHHL Local 100.000000 0.00 0.00 0.00 681.251.000000

Base 100.000000 0.00 0.00 0.00 681.25

G7735RAD2 Total

0.00 0.000.00681.250 Local 681.25

Base 0.00 0.00 0.00 681.25

1%   02 Apr 2018L5137LAC9 12 Oct 2011 12 Oct 2011 USD/OTHPAYDOWNINTELSAT JACKSON HLDGS S A

1,875.000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.001.000000

Base 100.000000 0.00 0.00 0.00 1,875.00

12 Oct 2011 12 Oct 2011 USD/OTHPAYDOWN

1,985.300 NHHL Local 100.000000 0.00 0.00 0.00 1,985.301.000000

Base 100.000000 0.00 0.00 0.00 1,985.30

L5137LAC9 Total

0.00 0.000.003,860.300 Local 3,860.30

Base 0.00 0.00 0.00 3,860.30

1%   02 Aug 2017L8882WAD4 30 Dec 2011 30 Dec 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

3,011,873.73Local395,202,174.230

84,778,657.000 3,011,873.73Base

0.00

0.00

0.00

0.00

411,740,180.48

411,740,180.48

FIXED INCOME  Total

395,202,174.230
84,778,657.000 Base 3,011,873.73 0.00 0.00 411,740,180.48
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SHORT TERM MATURITIES
US DOLLAR

0.01%   03 Oct 2011536991003 03 Oct 2011 03 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

861,686.940 NHHL Local 100.000000 0.72 0.00 0.00 861,686.941.000000

Base 100.000000 0.72 0.00 0.00 861,686.94

03 Oct 2011 03 Oct 2011 USD/BOSMATURITY

2,081,900.570 NHHM Local 100.000000 1.73 0.00 0.00 2,081,900.571.000000

Base 100.000000 1.73 0.00 0.00 2,081,900.57

0.01%   04 Oct 2011536991003 04 Oct 2011 04 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

511,327.690 NHHL Local 100.000000 0.14 0.00 0.00 511,327.691.000000

Base 100.000000 0.14 0.00 0.00 511,327.69

04 Oct 2011 04 Oct 2011 USD/BOSMATURITY

483,639.360 NHHM Local 100.000000 0.13 0.00 0.00 483,639.361.000000

Base 100.000000 0.13 0.00 0.00 483,639.36

0.01%   05 Oct 2011536991003 05 Oct 2011 05 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

89,249.560 NHHL Local 100.000000 0.02 0.00 0.00 89,249.561.000000

Base 100.000000 0.02 0.00 0.00 89,249.56

05 Oct 2011 05 Oct 2011 USD/BOSMATURITY

2,523,209.150 NHHM Local 100.000000 0.70 0.00 0.00 2,523,209.151.000000

Base 100.000000 0.70 0.00 0.00 2,523,209.15

0.01%   06 Oct 2011536991003 06 Oct 2011 06 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

51,804.480 NHHL Local 100.000000 0.01 0.00 0.00 51,804.481.000000

Base 100.000000 0.01 0.00 0.00 51,804.48

06 Oct 2011 06 Oct 2011 USD/BOSMATURITY

54,968.820 NHHM Local 100.000000 0.02 0.00 0.00 54,968.821.000000

Base 100.000000 0.02 0.00 0.00 54,968.82
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0.01%   07 Oct 2011536991003 07 Oct 2011 07 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

8,634.670 NHHL Local 100.000000 0.00 0.00 0.00 8,634.671.000000

Base 100.000000 0.00 0.00 0.00 8,634.67

07 Oct 2011 07 Oct 2011 USD/BOSMATURITY

4,725.420 NHHM Local 100.000000 0.00 0.00 0.00 4,725.421.000000

Base 100.000000 0.00 0.00 0.00 4,725.42

0.01%   10 Oct 2011536991003 10 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

53,333.380 NHHL Local 100.000000 0.00 0.00 0.00 53,333.381.000000

Base 100.000000 0.00 0.00 0.00 53,333.38

10 Oct 2011 CANCEL USD/BOSMATURITY

-53,333.380 NHHL Local 100.000000 0.00 0.00 0.00 -53,333.381.000000

Base 100.000000 0.00 0.00 0.00 -53,333.38

10 Oct 2011 USD/BOSMATURITY

13,787.100 NHHM Local 100.000000 0.00 0.00 0.00 13,787.101.000000

Base 100.000000 0.00 0.00 0.00 13,787.10

10 Oct 2011 CANCEL USD/BOSMATURITY

-13,787.100 NHHM Local 100.000000 0.00 0.00 0.00 -13,787.101.000000

Base 100.000000 0.00 0.00 0.00 -13,787.10

0.01%   11 Oct 2011536991003 11 Oct 2011 11 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

53,333.380 NHHL Local 100.000000 0.06 0.00 0.00 53,333.381.000000

Base 100.000000 0.06 0.00 0.00 53,333.38

11 Oct 2011 11 Oct 2011 USD/BOSMATURITY

13,787.100 NHHM Local 100.000000 0.02 0.00 0.00 13,787.101.000000

Base 100.000000 0.02 0.00 0.00 13,787.10

0.01%   12 Oct 2011536991003 12 Oct 2011 12 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,760,132.940 NHHM Local 100.000000 0.77 0.00 0.00 2,760,132.941.000000

Base 100.000000 0.77 0.00 0.00 2,760,132.94
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0.01%   13 Oct 2011536991003 13 Oct 2011 13 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

45,796.480 NHHL Local 100.000000 0.01 0.00 0.00 45,796.481.000000

Base 100.000000 0.01 0.00 0.00 45,796.48

13 Oct 2011 13 Oct 2011 USD/BOSMATURITY

53,424.340 NHHM Local 100.000000 0.01 0.00 0.00 53,424.341.000000

Base 100.000000 0.01 0.00 0.00 53,424.34

0.01%   14 Oct 2011536991003 14 Oct 2011 14 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

18,123.740 NHHL Local 100.000000 0.01 0.00 0.00 18,123.741.000000

Base 100.000000 0.01 0.00 0.00 18,123.74

14 Oct 2011 14 Oct 2011 USD/BOSMATURITY

987,939.110 NHHM Local 100.000000 0.27 0.00 0.00 987,939.111.000000

Base 100.000000 0.27 0.00 0.00 987,939.11

0.01%   17 Oct 2011536991003 17 Oct 2011 17 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

96,693.430 NHHL Local 100.000000 0.08 0.00 0.00 96,693.431.000000

Base 100.000000 0.08 0.00 0.00 96,693.43

17 Oct 2011 17 Oct 2011 USD/BOSMATURITY

1,010,438.020 NHHM Local 100.000000 0.84 0.00 0.00 1,010,438.021.000000

Base 100.000000 0.84 0.00 0.00 1,010,438.02

0.01%   18 Oct 2011536991003 18 Oct 2011 18 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

316,717.180 NHHL Local 100.000000 0.09 0.00 0.00 316,717.181.000000

Base 100.000000 0.09 0.00 0.00 316,717.18

18 Oct 2011 18 Oct 2011 USD/BOSMATURITY

1,002,495.830 NHHM Local 100.000000 0.28 0.00 0.00 1,002,495.831.000000

Base 100.000000 0.28 0.00 0.00 1,002,495.83

0.01%   19 Oct 2011536991003 19 Oct 2011 19 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

33,470.890 NHHL Local 100.000000 0.01 0.00 0.00 33,470.891.000000

Base 100.000000 0.01 0.00 0.00 33,470.89
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19 Oct 2011 19 Oct 2011 USD/BOSMATURITY

150,120.000 NHHM Local 100.000000 0.04 0.00 0.00 150,120.001.000000

Base 100.000000 0.04 0.00 0.00 150,120.00

0.01%   20 Oct 2011536991003 20 Oct 2011 20 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

251,597.320 NHHL Local 100.000000 0.07 0.00 0.00 251,597.321.000000

Base 100.000000 0.07 0.00 0.00 251,597.32

20 Oct 2011 20 Oct 2011 USD/BOSMATURITY

695,805.930 NHHM Local 100.000000 0.19 0.00 0.00 695,805.931.000000

Base 100.000000 0.19 0.00 0.00 695,805.93

0.01%   21 Oct 2011536991003 21 Oct 2011 21 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

164,453.390 NHHL Local 100.000000 0.05 0.00 0.00 164,453.391.000000

Base 100.000000 0.05 0.00 0.00 164,453.39

21 Oct 2011 21 Oct 2011 USD/BOSMATURITY

21,212.590 NHHM Local 100.000000 0.01 0.00 0.00 21,212.591.000000

Base 100.000000 0.01 0.00 0.00 21,212.59

0.01%   24 Oct 2011536991003 24 Oct 2011 24 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

16,114.280 NHHL Local 100.000000 0.01 0.00 0.00 16,114.281.000000

Base 100.000000 0.01 0.00 0.00 16,114.28

24 Oct 2011 24 Oct 2011 USD/BOSMATURITY

510,110.430 NHHM Local 100.000000 0.43 0.00 0.00 510,110.431.000000

Base 100.000000 0.43 0.00 0.00 510,110.43

0.01%   25 Oct 2011536991003 25 Oct 2011 25 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

19,676.520 NHHL Local 100.000000 0.01 0.00 0.00 19,676.521.000000

Base 100.000000 0.01 0.00 0.00 19,676.52

25 Oct 2011 25 Oct 2011 USD/BOSMATURITY

306,589.490 NHHM Local 100.000000 0.09 0.00 0.00 306,589.491.000000

Base 100.000000 0.09 0.00 0.00 306,589.49
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0.01%   26 Oct 2011536991003 26 Oct 2011 26 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

128,991.820 NHHL Local 100.000000 0.04 0.00 0.00 128,991.821.000000

Base 100.000000 0.04 0.00 0.00 128,991.82

26 Oct 2011 26 Oct 2011 USD/BOSMATURITY

8,978.080 NHHM Local 100.000000 0.00 0.00 0.00 8,978.081.000000

Base 100.000000 0.00 0.00 0.00 8,978.08

0.01%   27 Oct 2011536991003 27 Oct 2011 27 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

26,325.170 NHHL Local 100.000000 0.01 0.00 0.00 26,325.171.000000

Base 100.000000 0.01 0.00 0.00 26,325.17

27 Oct 2011 27 Oct 2011 USD/BOSMATURITY

201,939.020 NHHM Local 100.000000 0.06 0.00 0.00 201,939.021.000000

Base 100.000000 0.06 0.00 0.00 201,939.02

0.01%   28 Oct 2011536991003 28 Oct 2011 28 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

862,000.000 NHHM Local 100.000000 0.24 0.00 0.00 862,000.001.000000

Base 100.000000 0.24 0.00 0.00 862,000.00

0.01%   31 Oct 2011536991003 31 Oct 2011 31 Oct 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

6,157.930 NHHL Local 100.000000 0.01 0.00 0.00 6,157.931.000000

Base 100.000000 0.01 0.00 0.00 6,157.93

31 Oct 2011 31 Oct 2011 USD/BOSMATURITY

771,662.190 NHHM Local 100.000000 0.64 0.00 0.00 771,662.191.000000

Base 100.000000 0.64 0.00 0.00 771,662.19

0.01%   01 Nov 2011536991003 01 Nov 2011 01 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

143,714.430 NHHL Local 100.000000 0.04 0.00 0.00 143,714.431.000000

Base 100.000000 0.04 0.00 0.00 143,714.43

01 Nov 2011 01 Nov 2011 USD/BOSMATURITY

2,115,671.820 NHHM Local 100.000000 0.59 0.00 0.00 2,115,671.821.000000

Base 100.000000 0.59 0.00 0.00 2,115,671.82
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Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.01%   02 Nov 2011536991003 02 Nov 2011 02 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

52,497.630 NHHL Local 100.000000 0.01 0.00 0.00 52,497.631.000000

Base 100.000000 0.01 0.00 0.00 52,497.63

02 Nov 2011 02 Nov 2011 USD/BOSMATURITY

1,925,764.270 NHHM Local 100.000000 0.53 0.00 0.00 1,925,764.271.000000

Base 100.000000 0.53 0.00 0.00 1,925,764.27

0.01%   03 Nov 2011536991003 03 Nov 2011 03 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

168,211.290 NHHL Local 100.000000 0.05 0.00 0.00 168,211.291.000000

Base 100.000000 0.05 0.00 0.00 168,211.29

03 Nov 2011 03 Nov 2011 USD/BOSMATURITY

2,972,073.070 NHHM Local 100.000000 0.83 0.00 0.00 2,972,073.071.000000

Base 100.000000 0.83 0.00 0.00 2,972,073.07

0.01%   04 Nov 2011536991003 04 Nov 2011 04 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

223,562.760 NHHL Local 100.000000 0.06 0.00 0.00 223,562.761.000000

Base 100.000000 0.06 0.00 0.00 223,562.76

04 Nov 2011 04 Nov 2011 USD/BOSMATURITY

1,689,560.310 NHHM Local 100.000000 0.47 0.00 0.00 1,689,560.311.000000

Base 100.000000 0.47 0.00 0.00 1,689,560.31

0.01%   07 Nov 2011536991003 07 Nov 2011 07 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

12,302.470 NHHL Local 100.000000 0.01 0.00 0.00 12,302.471.000000

Base 100.000000 0.01 0.00 0.00 12,302.47

07 Nov 2011 07 Nov 2011 USD/BOSMATURITY

3,162,314.860 NHHM Local 100.000000 2.64 0.00 0.00 3,162,314.861.000000

Base 100.000000 2.64 0.00 0.00 3,162,314.86

0.01%   08 Nov 2011536991003 08 Nov 2011 08 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

195,424.450 NHHL Local 100.000000 0.05 0.00 0.00 195,424.451.000000

Base 100.000000 0.05 0.00 0.00 195,424.45
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08 Nov 2011 08 Nov 2011 USD/BOSMATURITY

36,810.620 NHHM Local 100.000000 0.01 0.00 0.00 36,810.621.000000

Base 100.000000 0.01 0.00 0.00 36,810.62

0.01%   09 Nov 2011536991003 09 Nov 2011 09 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

7,140.160 NHHL Local 100.000000 0.00 0.00 0.00 7,140.161.000000

Base 100.000000 0.00 0.00 0.00 7,140.16

09 Nov 2011 09 Nov 2011 USD/BOSMATURITY

74,016.100 NHHM Local 100.000000 0.02 0.00 0.00 74,016.101.000000

Base 100.000000 0.02 0.00 0.00 74,016.10

0.01%   10 Nov 2011536991003 10 Nov 2011 10 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

16,040.670 NHHL Local 100.000000 0.00 0.00 0.00 16,040.671.000000

Base 100.000000 0.00 0.00 0.00 16,040.67

10 Nov 2011 10 Nov 2011 USD/BOSMATURITY

1,880,421.570 NHHM Local 100.000000 0.52 0.00 0.00 1,880,421.571.000000

Base 100.000000 0.52 0.00 0.00 1,880,421.57

0.01%   11 Nov 2011536991003 11 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

44,229.540 NHHL Local 100.000000 0.00 0.00 0.00 44,229.541.000000

Base 100.000000 0.00 0.00 0.00 44,229.54

11 Nov 2011 CANCEL USD/BOSMATURITY

-44,229.540 NHHL Local 100.000000 0.00 0.00 0.00 -44,229.541.000000

Base 100.000000 0.00 0.00 0.00 -44,229.54

11 Nov 2011 USD/BOSMATURITY

10,208.340 NHHM Local 100.000000 0.00 0.00 0.00 10,208.341.000000

Base 100.000000 0.00 0.00 0.00 10,208.34

11 Nov 2011 CANCEL USD/BOSMATURITY

-10,208.340 NHHM Local 100.000000 0.00 0.00 0.00 -10,208.341.000000

Base 100.000000 0.00 0.00 0.00 -10,208.34
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11 Nov 2011 USD/BOSMATURITY

44,229.540 NHHL Local 100.000000 0.00 0.00 0.00 44,229.541.000000

Base 100.000000 0.00 0.00 0.00 44,229.54

11 Nov 2011 CANCEL USD/BOSMATURITY

-44,229.540 NHHL Local 100.000000 0.00 0.00 0.00 -44,229.541.000000

Base 100.000000 0.00 0.00 0.00 -44,229.54

11 Nov 2011 USD/BOSMATURITY

10,208.340 NHHM Local 100.000000 0.00 0.00 0.00 10,208.341.000000

Base 100.000000 0.00 0.00 0.00 10,208.34

11 Nov 2011 CANCEL USD/BOSMATURITY

-10,208.340 NHHM Local 100.000000 0.00 0.00 0.00 -10,208.341.000000

Base 100.000000 0.00 0.00 0.00 -10,208.34

0.01%   14 Nov 2011536991003 14 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

44,229.540 NHHL Local 100.000000 0.05 0.00 0.00 44,229.541.000000

Base 100.000000 0.05 0.00 0.00 44,229.54

14 Nov 2011 CANCEL USD/BOSMATURITY

-44,229.540 NHHL Local 100.000000 -0.05 0.00 0.00 -44,229.541.000000

Base 100.000000 -0.05 0.00 0.00 -44,229.54

14 Nov 2011 USD/BOSMATURITY

10,208.340 NHHM Local 100.000000 0.01 0.00 0.00 10,208.341.000000

Base 100.000000 0.01 0.00 0.00 10,208.34

14 Nov 2011 CANCEL USD/BOSMATURITY

-10,208.340 NHHM Local 100.000000 -0.01 0.00 0.00 -10,208.341.000000

Base 100.000000 -0.01 0.00 0.00 -10,208.34

0.01%   11 Nov 2011536991003 11 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

10,208.340 NHHM Local 100.000000 0.00 0.00 0.00 10,208.341.000000

Base 100.000000 0.00 0.00 0.00 10,208.34
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Base Currency: USD - US DOLLAR

11 Nov 2011 CANCEL USD/BOSMATURITY

-10,208.340 NHHM Local 100.000000 0.00 0.00 0.00 -10,208.341.000000

Base 100.000000 0.00 0.00 0.00 -10,208.34

0.01%   15 Nov 2011536991003 15 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

423,640.720 NHHL Local 100.000000 0.12 0.00 0.00 423,640.721.000000

Base 100.000000 0.12 0.00 0.00 423,640.72

15 Nov 2011 CANCEL USD/BOSMATURITY

-423,640.720 NHHL Local 100.000000 -0.12 0.00 0.00 -423,640.721.000000

Base 100.000000 -0.12 0.00 0.00 -423,640.72

15 Nov 2011 USD/BOSMATURITY

1,502,834.320 NHHM Local 100.000000 0.42 0.00 0.00 1,502,834.321.000000

Base 100.000000 0.42 0.00 0.00 1,502,834.32

15 Nov 2011 CANCEL USD/BOSMATURITY

-1,502,834.320 NHHM Local 100.000000 -0.42 0.00 0.00 -1,502,834.321.000000

Base 100.000000 -0.42 0.00 0.00 -1,502,834.32

0.01%   14 Nov 2011536991003 14 Nov 2011 14 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

44,229.540 NHHL Local 100.000000 0.05 0.00 0.00 44,229.541.000000

Base 100.000000 0.05 0.00 0.00 44,229.54

0.01%   15 Nov 2011536991003 15 Nov 2011 15 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

423,640.720 NHHL Local 100.000000 0.12 0.00 0.00 423,640.721.000000

Base 100.000000 0.12 0.00 0.00 423,640.72

0.01%   14 Nov 2011536991003 14 Nov 2011 14 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

10,208.340 NHHM Local 100.000000 0.01 0.00 0.00 10,208.341.000000

Base 100.000000 0.01 0.00 0.00 10,208.34

0.01%   15 Nov 2011536991003 15 Nov 2011 15 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,502,834.320 NHHM Local 100.000000 0.42 0.00 0.00 1,502,834.321.000000

Base 100.000000 0.42 0.00 0.00 1,502,834.32
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0.01%   16 Nov 2011536991003 16 Nov 2011 16 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

21,708.270 NHHL Local 100.000000 0.01 0.00 0.00 21,708.271.000000

Base 100.000000 0.01 0.00 0.00 21,708.27

16 Nov 2011 16 Nov 2011 USD/BOSMATURITY

31,445.490 NHHM Local 100.000000 0.01 0.00 0.00 31,445.491.000000

Base 100.000000 0.01 0.00 0.00 31,445.49

0.01%   17 Nov 2011536991003 17 Nov 2011 17 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

843.080 NHHL Local 100.000000 0.00 0.00 0.00 843.081.000000

Base 100.000000 0.00 0.00 0.00 843.08

17 Nov 2011 17 Nov 2011 USD/BOSMATURITY

1,336.840 NHHM Local 100.000000 0.00 0.00 0.00 1,336.841.000000

Base 100.000000 0.00 0.00 0.00 1,336.84

0.01%   18 Nov 2011536991003 18 Nov 2011 18 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

9,051.850 NHHL Local 100.000000 0.00 0.00 0.00 9,051.851.000000

Base 100.000000 0.00 0.00 0.00 9,051.85

18 Nov 2011 18 Nov 2011 USD/BOSMATURITY

861,370.740 NHHM Local 100.000000 0.24 0.00 0.00 861,370.741.000000

Base 100.000000 0.24 0.00 0.00 861,370.74

0.01%   21 Nov 2011536991003 21 Nov 2011 21 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

28,619.790 NHHL Local 100.000000 0.02 0.00 0.00 28,619.791.000000

Base 100.000000 0.02 0.00 0.00 28,619.79

0.01%   22 Nov 2011536991003 22 Nov 2011 22 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

482,324.090 NHHL Local 100.000000 0.13 0.00 0.00 482,324.091.000000

Base 100.000000 0.13 0.00 0.00 482,324.09

22 Nov 2011 22 Nov 2011 USD/BOSMATURITY

25,343.500 NHHM Local 100.000000 0.01 0.00 0.00 25,343.501.000000

Base 100.000000 0.01 0.00 0.00 25,343.50
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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
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Base Currency: USD - US DOLLAR

0.01%   23 Nov 2011536991003 23 Nov 2011 23 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

3,201.420 NHHL Local 100.000000 0.00 0.00 0.00 3,201.421.000000

Base 100.000000 0.00 0.00 0.00 3,201.42

23 Nov 2011 23 Nov 2011 USD/BOSMATURITY

13,185.120 NHHM Local 100.000000 0.00 0.00 0.00 13,185.121.000000

Base 100.000000 0.00 0.00 0.00 13,185.12

0.01%   25 Nov 2011536991003 25 Nov 2011 25 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

71,986.860 NHHL Local 100.000000 0.04 0.00 0.00 71,986.861.000000

Base 100.000000 0.04 0.00 0.00 71,986.86

25 Nov 2011 25 Nov 2011 USD/BOSMATURITY

881.700 NHHM Local 100.000000 0.00 0.00 0.00 881.701.000000

Base 100.000000 0.00 0.00 0.00 881.70

0.01%   28 Nov 2011536991003 28 Nov 2011 28 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

30,533.290 NHHL Local 100.000000 0.03 0.00 0.00 30,533.291.000000

Base 100.000000 0.03 0.00 0.00 30,533.29

28 Nov 2011 28 Nov 2011 USD/BOSMATURITY

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

0.01%   29 Nov 2011536991003 29 Nov 2011 29 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

26,537.820 NHHL Local 100.000000 0.01 0.00 0.00 26,537.821.000000

Base 100.000000 0.01 0.00 0.00 26,537.82

29 Nov 2011 29 Nov 2011 USD/BOSMATURITY

50,585.050 NHHM Local 100.000000 0.01 0.00 0.00 50,585.051.000000

Base 100.000000 0.01 0.00 0.00 50,585.05

0.01%   30 Nov 2011536991003 30 Nov 2011 30 Nov 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

4,000.750 NHHL Local 100.000000 0.00 0.00 0.00 4,000.751.000000

Base 100.000000 0.00 0.00 0.00 4,000.75
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30 Nov 2011 30 Nov 2011 USD/BOSMATURITY

28,741.750 NHHM Local 100.000000 0.01 0.00 0.00 28,741.751.000000

Base 100.000000 0.01 0.00 0.00 28,741.75

0.01%   01 Dec 2011536991003 01 Dec 2011 01 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,554,349.060 NHHL Local 100.000000 0.43 0.00 0.00 1,554,349.061.000000

Base 100.000000 0.43 0.00 0.00 1,554,349.06

01 Dec 2011 01 Dec 2011 USD/BOSMATURITY

170,339.500 NHHM Local 100.000000 0.05 0.00 0.00 170,339.501.000000

Base 100.000000 0.05 0.00 0.00 170,339.50

0.01%   02 Dec 2011536991003 02 Dec 2011 02 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

120,000.550 NHHL Local 100.000000 0.03 0.00 0.00 120,000.551.000000

Base 100.000000 0.03 0.00 0.00 120,000.55

02 Dec 2011 02 Dec 2011 USD/BOSMATURITY

1,511,000.180 NHHM Local 100.000000 0.42 0.00 0.00 1,511,000.181.000000

Base 100.000000 0.42 0.00 0.00 1,511,000.18

0.01%   05 Dec 2011536991003 05 Dec 2011 05 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

161,451.820 NHHL Local 100.000000 0.13 0.00 0.00 161,451.821.000000

Base 100.000000 0.13 0.00 0.00 161,451.82

05 Dec 2011 05 Dec 2011 USD/BOSMATURITY

18,735.970 NHHM Local 100.000000 0.02 0.00 0.00 18,735.971.000000

Base 100.000000 0.02 0.00 0.00 18,735.97

0.01%   06 Dec 2011536991003 06 Dec 2011 06 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

4,809.040 NHHL Local 100.000000 0.00 0.00 0.00 4,809.041.000000

Base 100.000000 0.00 0.00 0.00 4,809.04

06 Dec 2011 06 Dec 2011 USD/BOSMATURITY

19,841.150 NHHM Local 100.000000 0.01 0.00 0.00 19,841.151.000000

Base 100.000000 0.01 0.00 0.00 19,841.15
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0.01%   07 Dec 2011536991003 07 Dec 2011 07 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

35,840.230 NHHL Local 100.000000 0.01 0.00 0.00 35,840.231.000000

Base 100.000000 0.01 0.00 0.00 35,840.23

07 Dec 2011 07 Dec 2011 USD/BOSMATURITY

12,006.950 NHHM Local 100.000000 0.00 0.00 0.00 12,006.951.000000

Base 100.000000 0.00 0.00 0.00 12,006.95

0.01%   08 Dec 2011536991003 08 Dec 2011 08 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

253,024.850 NHHL Local 100.000000 0.07 0.00 0.00 253,024.851.000000

Base 100.000000 0.07 0.00 0.00 253,024.85

08 Dec 2011 08 Dec 2011 USD/BOSMATURITY

2,869,477.060 NHHM Local 100.000000 0.80 0.00 0.00 2,869,477.061.000000

Base 100.000000 0.80 0.00 0.00 2,869,477.06

0.01%   09 Dec 2011536991003 09 Dec 2011 09 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

14,045.980 NHHL Local 100.000000 0.00 0.00 0.00 14,045.981.000000

Base 100.000000 0.00 0.00 0.00 14,045.98

09 Dec 2011 09 Dec 2011 USD/BOSMATURITY

21,147.170 NHHM Local 100.000000 0.01 0.00 0.00 21,147.171.000000

Base 100.000000 0.01 0.00 0.00 21,147.17

0.01%   12 Dec 2011536991003 12 Dec 2011 12 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

22,752.750 NHHL Local 100.000000 0.02 0.00 0.00 22,752.751.000000

Base 100.000000 0.02 0.00 0.00 22,752.75

12 Dec 2011 12 Dec 2011 USD/BOSMATURITY

1,298,675.760 NHHM Local 100.000000 1.08 0.00 0.00 1,298,675.761.000000

Base 100.000000 1.08 0.00 0.00 1,298,675.76

0.01%   13 Dec 2011536991003 13 Dec 2011 13 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,231.990 NHHL Local 100.000000 0.00 0.00 0.00 2,231.991.000000

Base 100.000000 0.00 0.00 0.00 2,231.99
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13 Dec 2011 13 Dec 2011 USD/BOSMATURITY

66,562.070 NHHM Local 100.000000 0.02 0.00 0.00 66,562.071.000000

Base 100.000000 0.02 0.00 0.00 66,562.07

0.01%   14 Dec 2011536991003 14 Dec 2011 14 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

10,854.780 NHHL Local 100.000000 0.00 0.00 0.00 10,854.781.000000

Base 100.000000 0.00 0.00 0.00 10,854.78

14 Dec 2011 14 Dec 2011 USD/BOSMATURITY

730,794.420 NHHM Local 100.000000 0.20 0.00 0.00 730,794.421.000000

Base 100.000000 0.20 0.00 0.00 730,794.42

0.01%   15 Dec 2011536991003 15 Dec 2011 15 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

22,412.450 NHHL Local 100.000000 0.01 0.00 0.00 22,412.451.000000

Base 100.000000 0.01 0.00 0.00 22,412.45

15 Dec 2011 15 Dec 2011 USD/BOSMATURITY

764,615.770 NHHM Local 100.000000 0.21 0.00 0.00 764,615.771.000000

Base 100.000000 0.21 0.00 0.00 764,615.77

0.01%   16 Dec 2011536991003 16 Dec 2011 16 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,374,760.010 NHHL Local 100.000000 0.66 0.00 0.00 2,374,760.011.000000

Base 100.000000 0.66 0.00 0.00 2,374,760.01

16 Dec 2011 16 Dec 2011 USD/BOSMATURITY

8,866.580 NHHM Local 100.000000 0.00 0.00 0.00 8,866.581.000000

Base 100.000000 0.00 0.00 0.00 8,866.58

0.01%   19 Dec 2011536991003 19 Dec 2011 19 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

15,739.250 NHHL Local 100.000000 0.01 0.00 0.00 15,739.251.000000

Base 100.000000 0.01 0.00 0.00 15,739.25

19 Dec 2011 19 Dec 2011 USD/BOSMATURITY

3,591.520 NHHM Local 100.000000 0.00 0.00 0.00 3,591.521.000000

Base 100.000000 0.00 0.00 0.00 3,591.52
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0.01%   20 Dec 2011536991003 20 Dec 2011 20 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

7,493.220 NHHL Local 100.000000 0.00 0.00 0.00 7,493.221.000000

Base 100.000000 0.00 0.00 0.00 7,493.22

20 Dec 2011 20 Dec 2011 USD/BOSMATURITY

928,346.010 NHHM Local 100.000000 0.26 0.00 0.00 928,346.011.000000

Base 100.000000 0.26 0.00 0.00 928,346.01

0.01%   21 Dec 2011536991003 21 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

662,999.990 NHHL Local 100.000000 0.00 0.00 0.00 662,999.991.000000

Base 100.000000 0.00 0.00 0.00 662,999.99

21 Dec 2011 CANCEL USD/BOSMATURITY

-662,999.990 NHHL Local 100.000000 0.00 0.00 0.00 -662,999.991.000000

Base 100.000000 0.00 0.00 0.00 -662,999.99

21 Dec 2011 21 Dec 2011 USD/BOSMATURITY

1,104,299.390 NHHM Local 100.000000 0.26 0.00 0.00 1,104,299.391.000000

Base 100.000000 0.26 0.00 0.00 1,104,299.39

0.01%   22 Dec 2011536991003 22 Dec 2011 22 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,501,349.530 NHHL Local 100.000000 0.42 0.00 0.00 1,501,349.531.000000

Base 100.000000 0.42 0.00 0.00 1,501,349.53

22 Dec 2011 22 Dec 2011 USD/BOSMATURITY

1,038,634.710 NHHM Local 100.000000 0.29 0.00 0.00 1,038,634.711.000000

Base 100.000000 0.29 0.00 0.00 1,038,634.71

0.01%   23 Dec 2011536991003 23 Dec 2011 23 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

27,126.500 NHHL Local 100.000000 0.01 0.00 0.00 27,126.501.000000

Base 100.000000 0.01 0.00 0.00 27,126.50

23 Dec 2011 23 Dec 2011 USD/BOSMATURITY

779,646.080 NHHM Local 100.000000 0.22 0.00 0.00 779,646.081.000000

Base 100.000000 0.22 0.00 0.00 779,646.08
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Sales Report by Report Date
Composite

to January 18, 2012View Date:December 31, 2011October 1, 2011

Asset ID Security Name/Description
Shares/Par/Contracts Exchange Rate Fund

Units/Original Face

Trd Date
Price

Stl Date Fail Days Broker Name
Interest Commissions

Stl Cur/Loc Comm Per Shr
Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

0.01%   27 Dec 2011536991003 27 Dec 2011 27 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

1,260,451.900 NHHL Local 100.000000 1.40 0.00 0.00 1,260,451.901.000000

Base 100.000000 1.40 0.00 0.00 1,260,451.90

27 Dec 2011 27 Dec 2011 USD/BOSMATURITY

339,200.750 NHHM Local 100.000000 0.38 0.00 0.00 339,200.751.000000

Base 100.000000 0.38 0.00 0.00 339,200.75

0.01%   28 Dec 2011536991003 28 Dec 2011 28 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

2,317.410 NHHL Local 100.000000 0.00 0.00 0.00 2,317.411.000000

Base 100.000000 0.00 0.00 0.00 2,317.41

0.01%   21 Dec 2011536991003 21 Dec 2011 21 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

662,999.990 NHHL Local 100.000000 0.18 0.00 0.00 662,999.991.000000

Base 100.000000 0.18 0.00 0.00 662,999.99

0.01%   29 Dec 2011536991003 29 Dec 2011 29 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

46,262.160 NHHL Local 100.000000 0.01 0.00 0.00 46,262.161.000000

Base 100.000000 0.01 0.00 0.00 46,262.16

29 Dec 2011 29 Dec 2011 USD/BOSMATURITY

19,093.250 NHHM Local 100.000000 0.01 0.00 0.00 19,093.251.000000

Base 100.000000 0.01 0.00 0.00 19,093.25

0.01%   30 Dec 2011536991003 30 Dec 2011 30 Dec 2011 USD/BOSMATURITYLIQUIDITY MGMT CONTROL SYS III

75,198.940 NHHL Local 100.000000 0.02 0.00 0.00 75,198.941.000000

Base 100.000000 0.02 0.00 0.00 75,198.94

30 Dec 2011 30 Dec 2011 USD/BOSMATURITY

117,408.850 NHHM Local 100.000000 0.03 0.00 0.00 117,408.851.000000

Base 100.000000 0.03 0.00 0.00 117,408.85

536991003 Total

0.00 0.0022.4555,551,125.630 Local 55,551,125.63

Base 22.45 0.00 0.00 55,551,125.63
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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

0.01%   06 Oct 20119127953M1 06 Oct 2011 06 Oct 2011 USD/FEDMATURITYTREASURY BILL

6,320,000.000 NHEM Local 100.000000 159.76 0.00 0.00 6,319,840.241.000000

Base 100.000000 159.76 0.00 0.00 6,319,840.24

US DOLLAR  Total

182.21Local61,871,125.630

182.21Base

0.00

0.00

0.00

0.00

61,870,965.87

61,870,965.87

SHORT TERM MATURITIES  Total

61,871,125.630
Base 182.21 0.00 0.00 61,870,965.87

SALES Total
1,491,102,975.909

84,778,657.000 3,012,055.94 343,296.59 30,616.87 2,474,649,841.16Base
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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 SELL TO CLOSE
US DOLLAR

DEC11 XIOM99XZ53370 04 Oct 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

6.000 NHEM Local 1,095.750000 13.50 328,725.001.000000

Base 1,095.750000 13.50 328,725.00300.000472

17 Oct 2011 CITIGROUPGLOBAL MARKETS INC

20.000 NHEM Local 1,197.750000 45.00 1,197,750.001.000000

Base 1,197.750000 45.00 1,197,750.001,000.000503

18 Oct 2011 CITIGROUPGLOBAL MARKETS INC

76.000 NHEM Local 1,222.250000 171.00 4,644,550.001.000000

Base 1,222.250000 171.00 4,644,550.003,800.000507

21 Oct 2011 CITIGROUPGLOBAL MARKETS INC

52.000 NHEM Local 1,229.250000 117.00 3,196,050.001.000000

Base 1,229.250000 117.00 3,196,050.002,600.000517

24 Oct 2011 CITIGROUPGLOBAL MARKETS INC

18.000 NHEM Local 1,249.000000 40.50 1,124,100.001.000000

Base 1,249.000000 40.50 1,124,100.00900.000521

26 Oct 2011 CITIGROUPGLOBAL MARKETS INC

50.000 NHEM Local 1,236.500000 112.50 3,091,250.001.000000

Base 1,236.500000 112.50 3,091,250.002,500.000529

28 Oct 2011 CITIGROUPGLOBAL MARKETS INC

31.000 NHEM Local 1,278.500000 69.75 1,981,675.001.000000

Base 1,278.500000 69.75 1,981,675.001,550.000537

31 Oct 2011 CITIGROUPGLOBAL MARKETS INC

19.000 NHEM Local 1,255.250000 42.75 1,192,487.501.000000

Base 1,255.250000 42.75 1,192,487.50950.000541
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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

04 Nov 2011 CITIGROUPGLOBAL MARKETS INC

19.000 NHEM Local 1,244.000000 42.75 1,181,800.001.000000

Base 1,244.000000 42.75 1,181,800.00950.000557

08 Nov 2011 CITIGROUPGLOBAL MARKETS INC

43.000 NHEM Local 1,272.750000 96.75 2,736,412.501.000000

Base 1,272.750000 96.75 2,736,412.502,150.000565

09 Nov 2011 CITIGROUPGLOBAL MARKETS INC

61.000 NHEM Local 1,228.500000 137.25 3,746,925.001.000000

Base 1,228.500000 137.25 3,746,925.003,050.000569

14 Nov 2011 CITIGROUPGLOBAL MARKETS INC

19.000 NHEM Local 1,246.250000 42.75 1,183,937.501.000000

Base 1,246.250000 42.75 1,183,937.50950.000575

17 Nov 2011 CITIGROUPGLOBAL MARKETS INC

40.000 NHEM Local 1,212.500000 90.00 2,425,000.001.000000

Base 1,212.500000 90.00 2,425,000.002,000.000585

22 Nov 2011 CITIGROUPGLOBAL MARKETS INC

57.000 NHEM Local 1,186.750000 128.25 3,382,237.501.000000

Base 1,186.750000 128.25 3,382,237.502,850.000597

23 Nov 2011 CITIGROUPGLOBAL MARKETS INC

30.000 NHEM Local 1,161.250000 67.50 1,741,875.001.000000

Base 1,161.250000 67.50 1,741,875.001,500.000601

29 Nov 2011 CITIGROUPGLOBAL MARKETS INC

19.000 NHEM Local 1,194.750000 42.75 1,135,012.501.000000

Base 1,194.750000 42.75 1,135,012.50950.000613

07 Dec 2011 CITIGROUPGLOBAL MARKETS INC

29.000 NHEM Local 1,253.500000 65.25 1,817,575.001.000000

Base 1,253.500000 65.25 1,817,575.001,450.000635
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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

12 Dec 2011 CITIGROUPGLOBAL MARKETS INC

1,088.000 NHEM Local 1,258.800000 2,448.00 68,478,720.001.000000

Base 1,258.800000 2,448.00 68,478,720.0054,400.000649

99XZ53370 Total

3,773.251,677.000 Local 104,586,082.50

Base 3,773.25 104,586,082.5083,850.000

MAR12 XIOM99Z341424 13 Dec 2011 CITIGROUPGLOBAL MARKETS INCS+P 500 E MINI INDEX FUTURES

5.000 NHEM Local 1,228.750000 11.25 307,187.501.000000

Base 1,228.750000 11.25 307,187.50250.000655

16 Dec 2011 CITIGROUPGLOBAL MARKETS INC

14.000 NHEM Local 1,211.750000 31.50 848,225.001.000000

Base 1,211.750000 31.50 848,225.00700.000667

19 Dec 2011 CITIGROUPGLOBAL MARKETS INC

12.000 NHEM Local 1,199.250000 27.00 719,550.001.000000

Base 1,199.250000 27.00 719,550.00600.000671

22 Dec 2011 CITIGROUPGLOBAL MARKETS INC

103.000 NHEM Local 1,248.750000 231.75 6,431,062.501.000000

Base 1,248.750000 231.75 6,431,062.505,150.000683

29 Dec 2011 CITIGROUPGLOBAL MARKETS INC

52.000 NHEM Local 1,255.000000 117.00 3,263,000.001.000000

Base 1,255.000000 117.00 3,263,000.002,600.000699

30 Dec 2011 CITIGROUPGLOBAL MARKETS INC

39.000 NHEM Local 1,254.250000 87.75 2,445,787.501.000000

Base 1,254.250000 87.75 2,445,787.501,950.000703
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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

99Z341424 Total

506.25225.000 Local 14,014,812.50

Base 506.25 14,014,812.5011,250.000

US DOLLAR  Total

Local1,902.000

Base

4,279.50

4,279.50

118,600,895.00

118,600,895.0095,100.000

FUTURE SELL TO CLOSE  Total

1,902.000
95,100.000 Base 4,279.50 118,600,895.00

FUTURE SALES Total
1,902.000

4,279.50 118,600,895.0095,100.000 Base
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR
EQUITY

3,990,530.000 Local

125TRADES:

0.00Base

11CANCELS:

4,649.17
4,560.80 0.00

0.00
13,212,253.54
13,113,524.55

0.00

AUSTRALIAN DOLLAR  Total
3,990,530.000

125TRADES:
11CANCELS:

Base

Local

0.00 4,649.17

4,560.80

0.00

0.00

13,113,524.55

13,212,253.540.00

BRAZILIAN REAL
EQUITY

1,767,448.000 Local

129TRADES:

0.00Base

0CANCELS:

17,642.49
32,754.93 9,551.59

5,142.34
40,707,542.08
22,092,494.48

0.00

BRAZILIAN REAL  Total
1,767,448.000

129TRADES:
0CANCELS:

Base

Local

0.00 17,642.49

32,754.93

5,142.34

9,551.59

22,092,494.48

40,707,542.080.00

CANADIAN DOLLAR
EQUITY

758,520.000 Local

89TRADES:

0.00Base

2CANCELS:

12,882.38
13,155.37 0.00

0.00
22,803,685.61
22,109,359.21

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

CANADIAN DOLLAR  Total
758,520.000

89TRADES:
2CANCELS:

Base

Local

0.00 12,882.38

13,155.37

0.00

0.00

22,109,359.21

22,803,685.610.00

CZECH KORUNA
EQUITY

10,344.000 Local

3TRADES:

0.00Base

0CANCELS:

412.98
7,941.49 0.00

0.00
7,949,424.49

413,385.53
0.00

CZECH KORUNA  Total
10,344.000

3TRADES:
0CANCELS:

Base

Local

0.00 412.98

7,941.49

0.00

0.00

413,385.53

7,949,424.490.00

DANISH KRONE
EQUITY

101,484.000 Local

21TRADES:

0.00Base

0CANCELS:

5,915.03
32,377.41 0.00

0.00
41,002,947.24
7,495,937.48

0.00

DANISH KRONE  Total
101,484.000

21TRADES:
0CANCELS:

Base

Local

0.00 5,915.03

32,377.41

0.00

0.00

7,495,937.48

41,002,947.240.00

EGYPTIAN POUND
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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
147,108.000 Local

4TRADES:

0.00Base

2CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

EGYPTIAN POUND  Total
147,108.000

4TRADES:
2CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

0.00

0.000.00

EURO CURRENCY

AUSTRIA
EQUITY

8,507.000 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
116,056.16
156,298.67

0.00

AUSTRIA Total
8,507.000

6TRADES:

0CANCELS:

Local
Base 156,298.67

116,056.16
0.00
0.00

0.00
0.00

0.00
0.00

BELGIUM
EQUITY

33,025.000 Local

10TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
662,028.97
891,587.89

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

BELGIUM Total
33,025.000

10TRADES:

0CANCELS:

Local
Base 891,587.89

662,028.97
0.00
0.00

0.00
0.00

0.00
0.00

FRANCE
EQUITY

432,405.000 Local

94TRADES:

0.00Base

2CANCELS:

3,482.33
2,590.12 0.00

0.00
9,960,867.77

13,412,379.93
0.00

FRANCE Total
432,405.000

94TRADES:

2CANCELS:

Local
Base 13,412,379.93

9,960,867.77
0.00
0.00

3,482.33
2,590.12

0.00
0.00

GERMANY
EQUITY

378,412.000 Local

55TRADES:

0.00Base

1CANCELS:

3,139.33
2,349.16 0.00

0.00
8,599,560.13

11,497,734.36
0.00

GERMANY Total
378,412.000

55TRADES:

1CANCELS:

Local
Base 11,497,734.36

8,599,560.13
0.00
0.00

3,139.33
2,349.16

0.00
0.00

IRELAND
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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
14,495.000 Local

5TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
185,602.91
249,923.19

0.00

IRELAND Total
14,495.000

5TRADES:

1CANCELS:

Local
Base 249,923.19

185,602.91
0.00
0.00

0.00
0.00

0.00
0.00

ITALY
EQUITY

2,325,935.000 Local

44TRADES:

0.00Base

0CANCELS:

482.03
356.34 0.00

0.00
10,434,326.34
14,447,231.15

0.00

ITALY Total
2,325,935.000

44TRADES:

0CANCELS:

Local
Base 14,447,231.15

10,434,326.34
0.00
0.00

482.03
356.34

0.00
0.00

NETHERLANDS
EQUITY

405,716.000 Local

30TRADES:

0.00Base

0CANCELS:

1,581.98
1,167.77 0.00

0.00
3,429,347.75
4,624,561.97

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

NETHERLANDS Total
405,716.000

30TRADES:

0CANCELS:

Local
Base 4,624,561.97

3,429,347.75
0.00
0.00

1,581.98
1,167.77

0.00
0.00

PORTUGAL
EQUITY

306,439.000 Local

10TRADES:

0.00Base

0CANCELS:

1,032.70
755.05 0.00

0.00
596,161.98
812,795.32

0.00

PORTUGAL Total
306,439.000

10TRADES:

0CANCELS:

Local
Base 812,795.32

596,161.98
0.00
0.00

1,032.70
755.05

0.00
0.00

SPAIN
EQUITY

1,590,015.000 Local

42TRADES:

0.00Base

1CANCELS:

275.09
203.14 0.00

0.00
3,084,263.61
4,170,367.17

0.00

SPAIN Total
1,590,015.000

42TRADES:

1CANCELS:

Local
Base 4,170,367.17

3,084,263.61
0.00
0.00

275.09
203.14

0.00
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

EURO CURRENCY  Total
5,494,949.000

296TRADES:
5CANCELS:

Base

Local

0.00 9,993.46

7,421.58

0.00

0.00

50,262,879.65

37,068,215.620.00

HONG KONG DOLLAR
EQUITY

34,992,794.000 Local

311TRADES:

0.00Base

1CANCELS:

16,705.68
130,083.90 193,957.40

24,896.29
246,163,412.84
31,599,017.51

0.00

HONG KONG DOLLAR  Total
34,992,794.000

311TRADES:
1CANCELS:

Base

Local

0.00 16,705.68

130,083.90

24,896.29

193,957.40

31,599,017.51

246,163,412.840.00

HUNGARIAN FORINT
EQUITY

12,413.000 Local

3TRADES:

0.00Base

0CANCELS:

150.13
34,900.78 0.00

0.00
96,640,684.91

420,982.07
0.00

HUNGARIAN FORINT  Total
12,413.000

3TRADES:
0CANCELS:

Base

Local

0.00 150.13

34,900.78

0.00

0.00

420,982.07

96,640,684.910.00

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
5,634,500.000 Local

35TRADES:

0.00Base

0CANCELS:

5,741.53
51,909,882.00 21,071,223.00

2,330.49
49,673,466,447.00

5,494,584.88
0.00

INDONESIAN RUPIAH  Total
5,634,500.000

35TRADES:
0CANCELS:

Base

Local

0.00 5,741.53

51,909,882.00

2,330.49

21,071,223.00

5,494,584.88

49,673,466,447.000.00

JAPANESE YEN
EQUITY

3,193,984.000 Local

309TRADES:

0.00Base

0CANCELS:

10,267.51
794,891.00 0.00

0.00
2,134,934,081.00

27,660,897.18
0.00

JAPANESE YEN  Total
3,193,984.000

309TRADES:
0CANCELS:

Base

Local

0.00 10,267.51

794,891.00

0.00

0.00

27,660,897.18

2,134,934,081.000.00

MALAYSIAN RINGGIT
EQUITY

2,749,087.000 Local

42TRADES:

0.00Base

1CANCELS:

3,994.66
12,689.53 10,615.68

3,341.63
15,641,091.02
4,922,592.79

0.00
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

MALAYSIAN RINGGIT  Total
2,749,087.000

42TRADES:
1CANCELS:

Base

Local

0.00 3,994.66

12,689.53

3,341.63

10,615.68

4,922,592.79

15,641,091.020.00

MEXICAN PESO
EQUITY

3,199,975.000 Local

37TRADES:

0.00Base

0CANCELS:

5,558.37
78,404.86 0.00

0.00
87,423,945.09
6,208,454.62

0.00

MEXICAN PESO  Total
3,199,975.000

37TRADES:
0CANCELS:

Base

Local

0.00 5,558.37

78,404.86

0.00

0.00

6,208,454.62

87,423,945.090.00

MOROCCAN DIRHAM
EQUITY

10,130.000 Local

4TRADES:

0.00Base

0CANCELS:

874.51
7,322.69 0.00

0.00
1,471,859.93

175,775.97
0.00

MOROCCAN DIRHAM  Total
10,130.000

4TRADES:
0CANCELS:

Base

Local

0.00 874.51

7,322.69

0.00

0.00

175,775.97

1,471,859.930.00

NEW ZEALAND DOLLAR
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Purchase Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
1,534,192.000 Local

25TRADES:

0.00Base

1CANCELS:

2,540.55
3,242.39 0.00

0.00
3,466,246.69
2,658,897.91

0.00

NEW ZEALAND DOLLAR  Total
1,534,192.000

25TRADES:
1CANCELS:

Base

Local

0.00 2,540.55

3,242.39

0.00

0.00

2,658,897.91

3,466,246.690.00

NORWEGIAN KRONE
EQUITY

314,171.000 Local

9TRADES:

0.00Base

0CANCELS:

266.36
1,579.47 0.00

0.00
6,884,031.42
1,172,782.21

0.00

NORWEGIAN KRONE  Total
314,171.000

9TRADES:
0CANCELS:

Base

Local

0.00 266.36

1,579.47

0.00

0.00

1,172,782.21

6,884,031.420.00

PHILIPPINE PESO
EQUITY

1,496,285.000 Local

24TRADES:

0.00Base

0CANCELS:

2,676.68
116,348.63 23,269.70

535.33
58,313,932.39
1,341,581.84

0.00
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Purchase Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

PHILIPPINE PESO  Total
1,496,285.000

24TRADES:
0CANCELS:

Base

Local

0.00 2,676.68

116,348.63

535.33

23,269.70

1,341,581.84

58,313,932.390.00

POLISH ZLOTY
EQUITY

346,933.000 Local

22TRADES:

0.00Base

0CANCELS:

2,032.43
6,836.41 0.00

0.00
6,843,231.78
2,034,466.07

0.00

POLISH ZLOTY  Total
346,933.000

22TRADES:
0CANCELS:

Base

Local

0.00 2,032.43

6,836.41

0.00

0.00

2,034,466.07

6,843,231.780.00

POUND STERLING
EQUITY

59,766,779.000 Local

237TRADES:

0.00Base

7CANCELS:

17,503.00
11,077.32 55,338.81

87,160.46
29,236,701.79
45,785,940.66

0.00

POUND STERLING  Total
59,766,779.000

237TRADES:
7CANCELS:

Base

Local

0.00 17,503.00

11,077.32

87,160.46

55,338.81

45,785,940.66

29,236,701.790.00

SINGAPORE DOLLAR
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Purchase Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
4,419,000.000 Local

40TRADES:

0.00Base

0CANCELS:

2,070.91
2,620.93 1,085.98

849.27
5,906,026.71
4,565,960.64

0.00

SINGAPORE DOLLAR  Total
4,419,000.000

40TRADES:
0CANCELS:

Base

Local

0.00 2,070.91

2,620.93

849.27

1,085.98

4,565,960.64

5,906,026.710.00

SOUTH AFRICAN RAND
EQUITY

1,746,121.000 Local

81TRADES:

0.00Base

2CANCELS:

7,316.18
62,602.81 156,506.96

18,290.33
86,623,449.42
10,191,608.08

0.00

SOUTH AFRICAN RAND  Total
1,746,121.000

81TRADES:
2CANCELS:

Base

Local

0.00 7,316.18

62,602.81

18,290.33

156,506.96

10,191,608.08

86,623,449.420.00

SOUTH KOREAN WON
EQUITY

789,238.000 Local

161TRADES:

0.00Base

0CANCELS:

15,460.35
17,777,260.00 0.00

0.00
22,448,610,651.00

19,538,977.35
0.00
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Purchase Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

SOUTH KOREAN WON  Total
789,238.000

161TRADES:
0CANCELS:

Base

Local

0.00 15,460.35

17,777,260.00

0.00

0.00

19,538,977.35

22,448,610,651.000.00

SWEDISH KRONA
EQUITY

383,544.000 Local

28TRADES:

0.00Base

0CANCELS:

1,175.22
7,854.45 0.00

0.00
24,788,611.79
3,645,863.44

0.00

SWEDISH KRONA  Total
383,544.000

28TRADES:
0CANCELS:

Base

Local

0.00 1,175.22

7,854.45

0.00

0.00

3,645,863.44

24,788,611.790.00

SWISS FRANC
EQUITY

204,359.000 Local

79TRADES:

0.00Base

0CANCELS:

8,796.22
8,002.61 73.94

78.63
13,339,680.25
14,592,587.21

0.00

SWISS FRANC  Total
204,359.000

79TRADES:
0CANCELS:

Base

Local

0.00 8,796.22

8,002.61

78.63

73.94

14,592,587.21

13,339,680.250.00

THAILAND BAHT



Prepared by State StreetPage 3381

Purchase Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
2,442,300.000 Local

38TRADES:

0.00Base

0CANCELS:

3,782.14
118,251.01 6,940.62

222.00
138,096,186.22

4,416,951.25
0.00

THAILAND BAHT  Total
2,442,300.000

38TRADES:
0CANCELS:

Base

Local

0.00 3,782.14

118,251.01

222.00

6,940.62

4,416,951.25

138,096,186.220.00

TURKISH LIRA
EQUITY

485,287.000 Local

21TRADES:

0.00Base

0CANCELS:

1,652.48
3,093.74 0.00

0.00
3,096,820.23
1,654,107.61

0.00

TURKISH LIRA  Total
485,287.000

21TRADES:
0CANCELS:

Base

Local

0.00 1,652.48

3,093.74

0.00

0.00

1,654,107.61

3,096,820.230.00

US DOLLAR
CASH EQUIVALENTS

848,099,230.260 Local

1,032TRADES:

0.00Base

6CANCELS:

0.00
0.00 0.00

0.00
848,098,910.75
848,098,910.75

0.00
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Purchase Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

Base Currency: USD - US DOLLAR

EQUITY
284,230,716.856 Local

9,296TRADES:

0.00Base

18CANCELS:

316,022.84
316,022.84 133.21

133.21
1,007,183,161.22
1,007,183,161.22

0.00

FIXED INCOME
355,694,142.640 Local

461TRADES:

1,960,919.70Base

215CANCELS:

0.00
0.00 0.00

0.004,048,000.000
368,129,377.63
368,129,377.63

1,960,919.70

US DOLLAR  Total
1,488,024,089.756

4,048,000.000

10,789TRADES:
239CANCELS:

Base

Local

1,960,919.70 316,022.84

316,022.84

133.21

133.21

2,223,411,449.60

2,223,411,449.601,960,919.70

1,624,015,564.756
PURCHASE Total

12,962TRADES:
271CANCELS:

142,979.98476,083.264,048,000.000 2,526,981,059.79Base 1,960,919.70
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Purchase Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Contracts # of Trades Notional Par Notional Cost

Base Currency: USD - US DOLLAR

US DOLLAR

94,250.000
FUTURE BUY TO OPEN

1,885.000 Local

33TRADES:

Base

0CANCELS:

116,995,975.00
116,995,975.00

94,250.000
US DOLLAR  Total

1,885.000

33TRADES:
0CANCELS:

Base

Local

116,995,975.00

116,995,975.00

94,250.000
1,885.000

FUTURE PURCHASE Total

33TRADES:
0CANCELS:

116,995,975.00Base
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Sales Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 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

4,265,975.000 Local

147TRADES:

0.00Base

10CANCELS:

8,130.57
8,163.10 0.00

0.00
21,263,339.09
20,962,025.80

0.00

AUSTRALIAN DOLLAR  Total
4,265,975.000

147TRADES:
10CANCELS:

Base

Local

0.00 8,130.57

8,163.10

0.00

0.00

20,962,025.80

21,263,339.090.00

BRAZILIAN REAL
EQUITY

542,771.650 Local

54TRADES:

0.00Base

0CANCELS:

15.81
29.36 8.77

4.72
13,144,038.30
7,253,969.20

0.00

BRAZILIAN REAL  Total
542,771.650

54TRADES:
0CANCELS:

Base

Local

0.00 15.81

29.36

4.72

8.77

7,253,969.20

13,144,038.300.00

CANADIAN DOLLAR
EQUITY

831,047.000 Local

129TRADES:

0.00Base

0CANCELS:

8,553.16
8,843.53 0.00

0.00
24,815,723.43
23,870,742.47

0.00
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Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 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
831,047.000

129TRADES:
0CANCELS:

Base

Local

0.00 8,553.16

8,843.53

0.00

0.00

23,870,742.47

24,815,723.430.00

DANISH KRONE
EQUITY

44,853.000 Local

15TRADES:

0.00Base

0CANCELS:

330.18
1,839.30 0.00

0.00
12,065,347.65
2,189,248.79

0.00

DANISH KRONE  Total
44,853.000

15TRADES:
0CANCELS:

Base

Local

0.00 330.18

1,839.30

0.00

0.00

2,189,248.79

12,065,347.650.00

EURO CURRENCY

AUSTRIA
EQUITY

17,014.000 Local

12TRADES:

0.00Base

0CANCELS:

52.18
39.10 0.00

0.00
227,752.09
305,376.08

0.00

AUSTRIA Total
17,014.000

12TRADES:

0CANCELS:

Local
Base 305,376.08

227,752.09
0.00
0.00

52.18
39.10

0.00
0.00

BELGIUM
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
180,151.000 Local

39TRADES:

0.00Base

0CANCELS:

8,278.78
6,032.30 0.00

0.00
4,845,725.51
6,606,302.34

0.00

BELGIUM Total
180,151.000

39TRADES:

0CANCELS:

Local
Base 6,606,302.34

4,845,725.51
0.00
0.00

8,278.78
6,032.30

0.00
0.00

FINLAND
EQUITY

91,427.000 Local

8TRADES:

0.00Base

0CANCELS:

875.28
656.49 0.00

0.00
660,886.09
892,981.60

0.00

FINLAND Total
91,427.000

8TRADES:

0CANCELS:

Local
Base 892,981.60

660,886.09
0.00
0.00

875.28
656.49

0.00
0.00

FRANCE
EQUITY

706,033.000 Local

170TRADES:

0.00Base

0CANCELS:

20,970.89
15,505.48 0.00

0.00
21,174,636.55
28,525,120.24

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

FRANCE Total
706,033.000

170TRADES:

0CANCELS:

Local
Base 28,525,120.24

21,174,636.55
0.00
0.00

20,970.89
15,505.48

0.00
0.00

GERMANY
EQUITY

491,097.000 Local

76TRADES:

0.00Base

1CANCELS:

4,020.94
2,981.88 0.00

0.00
11,714,115.59
15,715,461.14

0.00

GERMANY Total
491,097.000

76TRADES:

1CANCELS:

Local
Base 15,715,461.14

11,714,115.59
0.00
0.00

4,020.94
2,981.88

0.00
0.00

IRELAND
EQUITY

27,968.000 Local

6TRADES:

0.00Base

0CANCELS:

68.59
51.38 0.00

0.00
360,021.36
482,704.26

0.00

IRELAND Total
27,968.000

6TRADES:

0CANCELS:

Local
Base 482,704.26

360,021.36
0.00
0.00

68.59
51.38

0.00
0.00

ITALY
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
5,264,002.000 Local

54TRADES:

0.00Base

2CANCELS:

2,320.94
1,714.71 0.00

0.00
11,673,208.22
16,121,718.52

0.00

ITALY Total
5,264,002.000

54TRADES:

2CANCELS:

Local
Base 16,121,718.52

11,673,208.22
0.00
0.00

2,320.94
1,714.71

0.00
0.00

NETHERLANDS
EQUITY

363,946.000 Local

34TRADES:

0.00Base

0CANCELS:

1,834.62
1,356.89 0.00

0.00
4,189,377.30
5,627,960.74

0.00

NETHERLANDS Total
363,946.000

34TRADES:

0CANCELS:

Local
Base 5,627,960.74

4,189,377.30
0.00
0.00

1,834.62
1,356.89

0.00
0.00

PORTUGAL
EQUITY

70,878.000 Local

10TRADES:

0.00Base

0CANCELS:

56.55
42.36 0.00

0.00
244,491.49
327,823.08

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

PORTUGAL Total
70,878.000

10TRADES:

0CANCELS:

Local
Base 327,823.08

244,491.49
0.00
0.00

56.55
42.36

0.00
0.00

SPAIN
EQUITY

3,253,865.000 Local

86TRADES:

0.00Base

1CANCELS:

10,573.13
7,608.03 0.00

0.00
10,118,588.22
13,869,424.90

0.00

SPAIN Total
3,253,865.000

86TRADES:

1CANCELS:

Local
Base 13,869,424.90

10,118,588.22
0.00
0.00

10,573.13
7,608.03

0.00
0.00

UNITED KINGDOM
EQUITY

379,350.150 Local

3TRADES:

0.00Base

0CANCELS:

254.54
185.40 0.00

0.00
4,989,085.75
6,507,348.12

0.00

UNITED KINGDOM Total
379,350.150

3TRADES:

0CANCELS:

Local
Base 6,507,348.12

4,989,085.75
0.00
0.00

254.54
185.40

0.00
0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EURO CURRENCY  Total
10,845,731.150

498TRADES:
4CANCELS:

Base

Local

0.00 49,306.44

36,174.02

0.00

0.00

94,982,221.02

70,197,888.170.00

HONG KONG DOLLAR
EQUITY

11,243,651.000 Local

168TRADES:

0.00Base

1CANCELS:

5,179.09
40,313.88 51,610.72

6,627.76
113,385,861.81
14,558,464.50

0.00

HONG KONG DOLLAR  Total
11,243,651.000

168TRADES:
1CANCELS:

Base

Local

0.00 5,179.09

40,313.88

6,627.76

51,610.72

14,558,464.50

113,385,861.810.00

HUNGARIAN FORINT
EQUITY

3,500.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
61,705,000.00

270,701.21
0.00

HUNGARIAN FORINT  Total
3,500.000

1TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

270,701.21

61,705,000.000.00

INDONESIAN RUPIAH
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
1,071,500.000 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,494,925,000.00

498,052.64
0.00

INDONESIAN RUPIAH  Total
1,071,500.000

3TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

498,052.64

4,494,925,000.000.00

JAPANESE YEN
EQUITY

5,435,356.000 Local

611TRADES:

0.00Base

2CANCELS:

19,478.76
1,507,283.00 0.00

0.00
3,743,673,440.00

48,449,983.20
0.00

JAPANESE YEN  Total
5,435,356.000

611TRADES:
2CANCELS:

Base

Local

0.00 19,478.76

1,507,283.00

0.00

0.00

48,449,983.20

3,743,673,440.000.00

MALAYSIAN RINGGIT
EQUITY

126,800.000 Local

3TRADES:

0.00Base

1CANCELS:

32.93
103.26 122.54

39.08
595,158.54
188,467.71

0.00
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

MALAYSIAN RINGGIT  Total
126,800.000

3TRADES:
1CANCELS:

Base

Local

0.00 32.93

103.26

39.08

122.54

188,467.71

595,158.540.00

MEXICAN PESO
EQUITY

976,436.000 Local

16TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
22,721,386.00
1,629,510.18

0.00

MEXICAN PESO  Total
976,436.000

16TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

1,629,510.18

22,721,386.000.00

NEW ZEALAND DOLLAR
EQUITY

724,929.000 Local

12TRADES:

0.00Base

1CANCELS:

844.60
1,139.73 0.00

0.00
2,270,364.23
1,687,267.73

0.00

NEW ZEALAND DOLLAR  Total
724,929.000

12TRADES:
1CANCELS:

Base

Local

0.00 844.60

1,139.73

0.00

0.00

1,687,267.73

2,270,364.230.00

NORWEGIAN KRONE
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
759,419.000 Local

18TRADES:

0.00Base

0CANCELS:

2,048.92
11,696.48 0.00

0.00
16,082,317.31
2,797,917.68

0.00

NORWEGIAN KRONE  Total
759,419.000

18TRADES:
0CANCELS:

Base

Local

0.00 2,048.92

11,696.48

0.00

0.00

2,797,917.68

16,082,317.310.00

POUND STERLING
EQUITY

39,759,313.000 Local

259TRADES:

0.00Base

3CANCELS:

28,057.10
17,850.32 157.95

246.62
37,066,015.19
57,994,319.51

0.00

POUND STERLING  Total
39,759,313.000

259TRADES:
3CANCELS:

Base

Local

0.00 28,057.10

17,850.32

246.62

157.95

57,994,319.51

37,066,015.190.00

SINGAPORE DOLLAR
EQUITY

2,650,400.000 Local

67TRADES:

0.00Base

0CANCELS:

2,532.19
3,270.62 1,749.52

1,344.75
7,645,252.83
5,869,550.35

0.00
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Sales Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

SINGAPORE DOLLAR  Total
2,650,400.000

67TRADES:
0CANCELS:

Base

Local

0.00 2,532.19

3,270.62

1,344.75

1,749.52

5,869,550.35

7,645,252.830.00

SOUTH AFRICAN RAND
EQUITY

496,366.000 Local

31TRADES:

0.00Base

0CANCELS:

7.49
64.05 0.00

0.00
23,771,681.95
2,845,665.85

0.00

SOUTH AFRICAN RAND  Total
496,366.000

31TRADES:
0CANCELS:

Base

Local

0.00 7.49

64.05

0.00

0.00

2,845,665.85

23,771,681.950.00

SOUTH KOREAN WON
EQUITY

492,524.000 Local

28TRADES:

0.00Base

0CANCELS:

4,260.50
4,913,307.00 16,298,637.00

14,143.52
8,022,884,422.00

6,985,436.84
0.00

SOUTH KOREAN WON  Total
492,524.000

28TRADES:
0CANCELS:

Base

Local

0.00 4,260.50

4,913,307.00

14,143.52

16,298,637.00

6,985,436.84

8,022,884,422.000.00

SWEDISH KRONA
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Sales Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

EQUITY
555,229.000 Local

46TRADES:

0.00Base

0CANCELS:

2,271.68
15,446.87 0.00

0.00
49,660,610.00
7,253,075.30

0.00

SWEDISH KRONA  Total
555,229.000

46TRADES:
0CANCELS:

Base

Local

0.00 2,271.68

15,446.87

0.00

0.00

7,253,075.30

49,660,610.000.00

SWISS FRANC
EQUITY

317,537.000 Local

64TRADES:

0.00Base

0CANCELS:

6,396.55
5,720.15 0.00

0.00
15,566,122.03
17,025,173.29

0.00

SWISS FRANC  Total
317,537.000

64TRADES:
0CANCELS:

Base

Local

0.00 6,396.55

5,720.15

0.00

0.00

17,025,173.29

15,566,122.030.00

THAILAND BAHT
EQUITY

1,152,600.000 Local

16TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
59,136,982.76
1,891,522.94

0.00



Prepared by State StreetPage 3396

Sales Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

Base Currency: USD - US DOLLAR

THAILAND BAHT  Total
1,152,600.000

16TRADES:
0CANCELS:

Base

Local

0.00 0.00

0.00

0.00

0.00

1,891,522.94

59,136,982.760.00

US DOLLAR
CASH EQUIVALENTS

824,673,044.840 Local

442TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
824,673,044.84
824,673,044.84

0.00

EQUITY
127,060,693.409 Local

5,117TRADES:

0.00Base

43CANCELS:

205,850.62
205,850.62 8,210.42

8,210.42
857,162,333.76
857,162,333.76

0.00

FIXED INCOME
395,202,174.230 Local

605TRADES:

3,011,873.73Base

81CANCELS:

0.00
0.00 0.00

0.0084,778,657.000
411,740,180.48
411,740,180.48

3,011,873.73

SHORT TERM MATURITIES
61,871,125.630 Local

131TRADES:

182.21Base

12CANCELS:

0.00
0.00 0.00

0.00
61,870,965.87
61,870,965.87

182.21



Prepared by State StreetPage 3397

Sales Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 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
1,408,807,038.109

84,778,657.000

6,295TRADES:
136CANCELS:

Base

Local

3,012,055.94 205,850.62

205,850.62

8,210.42

8,210.42

2,155,446,524.95

2,155,446,524.953,012,055.94

1,491,102,975.909
SALES Total

8,481TRADES:
158CANCELS:

30,616.87343,296.5984,778,657.000 2,474,649,841.16Base 3,012,055.94
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Sales Report by Report Date
Currency Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Contracts # of Trades Notional Par Notional Proceeds

Base Currency: USD - US DOLLAR

US DOLLAR

95,100.000
FUTURE SELL TO CLOSE

1,902.000 Local

24TRADES:

Base

0CANCELS:

118,600,895.00
118,600,895.00

95,100.000
US DOLLAR  Total

1,902.000

24TRADES:
0CANCELS:

Base

Local

118,600,895.00

118,600,895.00

95,100.000
1,902.000

FUTURE SALES Total

24TRADES:
0CANCELS:

118,600,895.00Base
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Purchase Report by Report Date
Fund Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Net CostTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
848,099,230.260

1,032TRADES:

0.00Base

6CANCELS:

0.00 0.00 848,098,910.75

EQUITY
420,222,191.856

11,469TRADES:

0.00Base

50CANCELS:

476,083.26 142,979.98 1,310,752,771.41

FIXED INCOME
355,694,142.640

461TRADES:

1,960,919.70Base

215CANCELS:

0.00 0.00

4,048,000.000

368,129,377.63

1,624,015,564.756

PURCHASE Total

12,962TRADES:
271CANCELS:

142,979.98476,083.26

4,048,000.000

2,526,981,059.79Base 1,960,919.70
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Purchase Report by Report Date
Fund Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Notional Par# of TradesContracts Notional Cost

Base Currency: USD - US DOLLAR

94,250.000
FUTURE BUY TO OPEN

1,885.000

33TRADES:

Base

0CANCELS:

116,995,975.00

94,250.0001,885.000

FUTURE PURCHASE Total

33TRADES:
0CANCELS:

116,995,975.00Base
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Sales Report by Report Date
Fund Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Net ProceedsTaxes/Fees/OtherCommissionsInterestUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CASH EQUIVALENTS
824,673,044.840

442TRADES:

0.00Base

0CANCELS:

0.00 0.00 824,673,044.84

EQUITY
209,356,631.209

7,303TRADES:

0.00Base

65CANCELS:

343,296.59 30,616.87 1,176,365,649.97

FIXED INCOME
395,202,174.230

605TRADES:

3,011,873.73Base

81CANCELS:

0.00 0.00

84,778,657.000

411,740,180.48

SHORT TERM MATURITIES
61,871,125.630

131TRADES:

182.21Base

12CANCELS:

0.00 0.00 61,870,965.87

1,491,102,975.909

SALES Total

8,481TRADES:
158CANCELS:

30,616.87343,296.59

84,778,657.000

2,474,649,841.16Base 3,012,055.94
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Sales Report by Report Date
Fund Summary - Composite

January 18, 2012View Date:to December 31, 2011October 1, 2011

Notional Par# of TradesContracts Notional Proceeds

Base Currency: USD - US DOLLAR

95,100.000
FUTURE SELL TO CLOSE

1,902.000

24TRADES:

Base

0CANCELS:

118,600,895.00

95,100.0001,902.000

FUTURE SALES Total

24TRADES:
0CANCELS:

118,600,895.00Base
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